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Abstract

The bead process introduced by Boutillier is a countable interlacing of the Sine; point
processes. We construct the bead process for general Sineg processes as an infinite
dimensional Markov chain whose transition mechanism is explicitly described. We
show that this process is the microscopic scaling limit in the bulk of the Hermite
corner process introduced by Gorin and Shkolnikov, generalizing the process of the
minors of the Gaussian Unitary and Orthogonal Ensembles. In order to prove our
results, we use bounds on the variance of the point counting of the circular and the
Gaussian beta ensembles, proven in a companion paper (Najnudel and Virdg in Some
estimates on the point counting of the Circular and the Gaussian Beta Ensemble, 2019).

Mathematics Subject Classification 60B20 - 60J55 - 60F05 - 60J05
1 Introduction

In Boutillier [6], a remarkable family of point processes on R x Z, called bead pro-
cesses, and indexed by a parameter y € (—1, 1), has been defined. They enjoy the
following properties:

Interlacing The points of two consecutive lines interlace with each other.

Invariance The distribution of the point process is invariant and ergodic under
the natural action of R x Z by translation.

Parameters The expected number of points in any interval is proportional to its
length. Given that (0, 0) is in the process, the expected value of the
first positive point on line 1 is proportional to arccos y .
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Gibbs property The distribution of any point X, given the other points, is uniform on
the interval which is allowed by the interlacing property.

It is an open problem whether these properties determine the point process uniquely.
Such uniqueness results exist for tilings, see Sheffield [17].

Existence was shown by Boutillier, who considers a determinantal process with an
explicit kernel. Its restriction to a line is the standard sine-kernel process. Thus the
above description proposes to be the purest probabilistic definition of the Gaudin—
Mehta sine kernel process limit of the bulk eigenvalues of the Gaussian Unitary
Ensemble (GUE).

Boutillier’s result relies on taking limits of tilings on the torus. Since then, works
starting with Johansson and Nordenstam [11] showed that the consecutive minor eigen-
values of the Gaussian Unitary Ensemble also converge to the bead process, where the
tilt depends on the global location within the Wigner semicircle. These results have
been refined and generalized in Adler et al. [1]. However, the corresponding questions
remained open for other matrix ensembles, as the Gaussian Orthogonal Ensemble
(GOE), and the Gaussian Symplectic Ensemble (GSE):

e Is there a limit of the eigenvalue minor process?
e Is there a simple characterization as for § = 2?
e Can one derive formulas related to the distribution of beads?

One of the main goals of this paper is to answer these questions positively. The limiting
process is defined as an infinite-dimensional Markov chain, the transition from one line
to the next being explicitly described. This transition can be viewed as a generalization
of the limit, when the dimension n goes to infinity, of the random reflection walk on
the unitary group U (n). This walk is the unitary analogue of the random transposition
walk studied, for example, in Diaconis and Shahshahani [7], Berestycki and Durrett
[3] and Bormashenko [5].

The natural generalization of the transpositions to the setting of the orthogonal group
corresponds to the reflections. The orthogonal matrix corresponding to the reflection
across the plane with normal unit vector v is I — 2vv*. To further generalize to the
unitary group, we proceed as follows: given a fixed unit complex number 7 and a unit
vector v, we define the complex reflection across v with angle arg(n) as the isometry
whose matrix is given by I 4+ (n — 1)vv*. The random reflection walk (Yy)x>1 on the
unitary group U (n) is then defined by Y = X ... Xy, where (X ;) j>1 are independent
reflections for which v is chosen according to uniform measure on the complex unit
sphere, and 7 is fixed.

Note that since the multiplicative increments of the walk are invariant under conju-
gation by any group element, it follows that Y, the conjugacy class of Y%, also follows
arandom walk. This, of course, is given by the eigenvalues of Y} ; the transition mecha-
nism can be computed as follows. Assuming that the eigenvalues u ; of Yy are distinct,
the eigenvalues of Y} are the solutions of

n—1

uji+z 1+
Zl / pj=i—— (1)
= uj —z 1—n
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where for |z| = 1 the summands and the right-hand side are both real. The only
randomness is contained in the values p;, which have a Dirichlet joint distribution
with all parameters equal to 1. To summarize, in order to get the evolution of (Y) k=15
we pick (0;)1<j<n from Dirichlet distribution, form the rational function given by the
left-hand side of (1), and look at a particular level set to get the new eigenvalues.
This equation can be lifted to the real line. Let (A ) j<z be the (2 n)-periodic set of
A € Rsuchthate” € {uy, ..., uy}, and extend the sequence (p;) < j<, periodically
with period 7 to all integer indices. With z = ¢/*/", the left-hand side of (1) can be

written as
¢
. 2np;
lim =
{—>00 )‘j —X
j=—t

and the level set of this at i (1 + n)/(1 — n) gives the lifting of the eigenvalues at the
next step. Recall that 7 is a complex number of modulus 1, related to the angles of the
complex reflections involved in the definition of the walk (Y)i>1. Notice now that
essentially the only role of n in the above process is given by the joint distribution
of the p-s. These are n-periodic and Dirichlet; clearly, as n — oo they converge,
after suitable renormalization, to independent exponential variables, giving naturally
an infinite-dimensional Markov chain.

In the present article, we prove the existence of this Markov chain and deduce a new
construction of the bead process. By replacing the exponential variables by gamma
variables with general parameter, we construct a natural generalization of the bead
process, indexed by a parameter 8 > 0. For 8 = 2, this process is the bead process
itself, and then it is the limit of the eigenvalues of the GUE minors when the dimension
goes to infinity. For § = 1, we show that we get the limit of the eigenvalues of the
GOE minors, for § = 4, we get the limit of the eigenvalues of the GSE minors, and
we generalize this result to all 8 > 0, by considering the Hermite § corners, defined
by Gorin and Shkolnikov [10], which can be informally viewed as the “eigenvalues
of GBE minors”.

The sequel of the present paper is organized as follows.

In Sect. 2, we give the statement of the most important results of the article, and
we refer to later propositions and theorems for the proofs. Our main results involve
technicalities which are also explained in the sequel of the article.

In Sect. 3, we detail the above discussion on the random reflection walk, and we
deduce a property of invariance for the law of the spectrum of a Haar-distributed
unitary matrix, for the transition given by the Eq. (1). We generalize this property to
circular beta ensembles for any 8 > 0.

In Sect. 4, we generalize the notion of Stieltjes transform to a class of infinite point
measures on the real line for which the series given by the usual definition is not
absolutely convergent.

In Sect. 5, we construct a family of Markov chains on a space of point measures,
for which the transition mechanism is obtained by taking a level set of the Stieltjes
transform defined in Sect. 4.

In Sect. 6, we show how the lifting of the unit circle on the real line defined above
connects the results of Sect. 3 to those of Sect. 5.
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In Sect. 7, we use some bound on the variance of the number of points of the circular
beta ensembles in an arc, in order to take the limit of the results in Sect. 6, when the
period of the point measure goes to infinity. We show a property of invariance enjoyed
by the determinantal sine-kernel process and its generalizations for all 8 > 0, for the
Markov chain defined in Sect. 5. From this Markov chain, we deduce the construction
of a stationary point process on R x Z, for which the points of a given line follow the
distribution of the Sineg process introduced in Valké and Virdg [19].

In Sect. 8, we show, under some technical conditions, a property of continuity of
the Markov chain with respect to the initial point measure and the weights.

From this result, and from a bound, proven in a companion paper [15] on the
variance of the number of points of the Gaussian beta ensemble in intervals, we deduce
in Sect. 9 that the generalized bead process constructed in Sect. 7 appears as a limit
for the eigenvalues of the minors of Gaussian Ensembles for 8 € {1, 2, 4}. The case
B = 2 corresponds to the GUE, for which the convergence to the bead process defined
by Boutillier [6] is already known from Adler et al. [1]. Combining our result with
[1] then implies that our Markov chain has necessarily the same distribution as the
bead process given in [6]. The case B = 1 gives the convergence of the renormalized
eigenvalues of the GOE minors, and the case § = 4 gives the convergence of the
renormalized eigenvalues of the GSE minors. For other values of §, we get a similar
result of convergence for the renormalized points of the Hermite 8 corner defined in
[10].

2 Statement of the main results

Our main result generalizes the bead process to any f > 0. We need the following
definitions.

e Let £ be the family of all the discrete subsets L of R, unbounded from above and
from below, and such that for x — oo, Card(L N [0, x]) = O(x), and for fixed
a,beR, x — oo,

Card(L N[0, x 4 a]) — Card(L N [—x + b, 0]) = O (x/log®x).

We endow the space £ with the o -algebra generated by the maps L + Card(LNB)
for all Borel sets B C R. We will use (A ;) jez as the unique increasing labeling of
Lsothat A_; <0 < Ap.

e Let I" be the family of doubly infinite sequences (y;) jez satisfying the following
assumptions: for k£ going to infinity,

k k
> yj=ck+0(k/log*k) and Y y_j=ck+ O(k/log’k),
j=0 j=0

where ¢ > 0 is a constant. We endow " with the o-algebra generated by the
coordinate maps y;, j € Z.
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The bead process for beta ensembles 593

Theorem 1 1. There exists amap D: L x T’ x R — L, defined by

Ay _ : Vi
D(L, (yj)jez,h) = yz € R, Cll)ngo Z = h
JEZ,)jeLN[—c,c]

2. For any probability measure T1 on T x R and any initial condition X in L, we
can define a Markov chain by as follows: let Gy be independent samples from T1,
and set

Xiy1 = DXk, Gr),  k=0.

3. Assume that under Il the ((B/4)y}) jez are independent Gamma random variables
of shape parameter B/2, and h is a deterministic real number. Let X be distributed
as the Sineg-process.

Then Xy is a stationary Markov chain. The B-bead process on R x Ng with level
h is defined as the set

& x (k.

k=0

The bead process on R x Z. is the unique Z-shift-invariant extension of the process
on R x Ny.

This theorem, which defines the B-bead process, is a consequence of results proven
later in the article. The fact that the map D is well-defined is obtained in Sect. 5, as a
consequence of a discussion on the existence and the regularity in z of the limit

. Yi
Jim o

A —
jeZijeln—c. ™l T ¢

which is made in Sect. 4, and which explains the technicalities involved in the def-
inition of £ and I'. The invariance property of the distribution of the Sineg process
for the Markov chain is proven in Theorem 13. An informal definition of the B-bead
process can be given as follows: a 8-bead process is a countable family of Sineg point
processes, such that each of them is obtained from the previous one by putting inde-
pendent Gamma(f/2) distributed weights on the points, and by taking a given level
set of the Stieltjes transform of the corresponding point measure. Notice that the point
measure here is infinite and that the series defining the Stietjes transform is not abso-
lutely convergent, which explains some of the technicalities involved in Theorem 1.
Notice that the properties of the Stieltjes transform imply that two consecutive Sineg
point processes involved in a 8-bead process interlace with each other.

We prove Theorem 13 by finite approximation. There is general beta version of
the eigenvalue evolution of the complex reflection random walk on unitary matrices.
It corresponds exactly to taking y; to be n-periodic with Dirichlet(8/2, ..., 8/2)
distribution in Theorem 1. The periodic lifting of the circular beta ensemble points
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594 J. Najnudel, B. Virdg

to the real line is a stationary distribution for the corresponding Markov chain, see
Theorem 12. In Theorem 13, we show that asn — o0, this sequence of Markov chains
converges, and we identify the 8-bead process as its limit.

The bead process introduced by Boutillier is a determinantal process, with an
explicit kernel. In the present article, we do not study the question of the correla-
tions of the B-bead process: we expect that there are no simple general formulas, since
the problem of finding explicit formulas for the correlations of the Sineg process is
already unsolved for general § > 0. It may be possible to find expressions involving
Pfaffians for the correlations of the 5-bead process for § = 1 and 8 = 4.

Another natural question related to Theorem 1 is the following: is the Sineg distribu-
tion the unique invariant measure for the Markov chain associated to i.i.d. independent
Gamma(f/2) weights and independent level /4 ? Strictly speaking, the answer is neg-
ative since we can multiply the points of the Sineg by a non-zero constant and still get
an invariant distribution for the Markov chain. If we restrict the discussion to point
processes on R for which the number of points in [0, x] and the number of points in
[—x, 0] are equivalent to x /2w when x goes to infinity, we do not know if the invari-
ant measure is unique. Symmetrically, one can also ask about the existence of other
measures IT on I' x R for which the Sineg distribution is invariant for the Markov
chain.

The main property of the B-bead process is that it is the scaling limit of the Hermite
B corner process introduced by Gorin and Shkolnikov [10], see also [8, Proposition
4.3.2]. From Definition 1.1 of [10], we have, after taking t = 2/8:

Definition2 Let n > 1 be an integer. A Hermite 8 corner process with n levels is a
random set of reals ()»(.k ))1< j<k<n subject to the interlacing conditions )»(.k ) < )L;k_l) <

A( )1 and such that the density of its probability distribution is given by

[T - x("))l_[ —ﬂk(")/41—[ [T 0% —ab)-s

i<j k=11<i<j<k
k k+1
k+1 2)—1
< TTTT & = afevem-1,
a=1b=1

From [8, Proposition 4.3.2] (see Proposition 24) and the discussion above, we
deduce that the successive levels ()\.(k))lkan of a Hermite 8 corner process can be con-
structed as an inhomogeneous Markov chain whose transitions are explicitly written
in term of level sets of Stieltjes transforms. Similar Markov chains and representations
of eigenvalues of successive minors of random matrices in terms of zeros of meromor-
phic functions can be found in the literature: for more detail, we refer to articles by
Gelfand and Naimark [9], Baryshnikov [2], Neretin [14], Okounkov and Reshetikhin
[16].

This constructions implies that one can define a Hermite B corner process
(kﬁk)) 1< j<k With infinitely many levels, in such a way that (kﬁk)) 1<j<k<n is a Hermite
B corner process with n levels forall n > 1. Moreover, foreachn > 1 the nth level A
follows the Gaussian 8 Ensemble, i.e. its joint density, with respect to the Lebesgue
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measure, is proportional to

_ n ()
e Bz M /4 1_[ M.(/n) _ )‘l(cn)lﬂ'
j<k

This, up to a change in the normalization, is shown in [10]. As we explain in more
detail at the beginning of Sect. 9, the eigenvalues of the successive minors of an x n
matrix following the Gaussian Orthogonal Ensemble (8 = 1), the Gaussian Unitary
Ensemble (8 = 2), or the Gaussian Symplectic Ensemble (8 = 4), with a suitable
normalization, have the same law as the successive levels of a Hermite 8 corner process
with n levels. If we take the minors of an infinite matrix, we get a Hermite 8 corner
with infinitely many levels. For this reason, for general 8 > 0, the Hermite § corner
process can be thought as the “eigenvalues of GBE minors”. In the present article,
we prove that the S-bead process is the microscopic scaling limit of the Hermite g
corner process. From now, if (Z2,),>1, & are locally finite measures on a measurable
subspace of R” for some p > 1 (e.g. R or R x Np), we will say that E, converges to
E locally weakly if and only if for all continuous functions from R” to R, compactly
supported,

/ ddE, — PJE.
RP

n—>oo Jpp

The precise statement of our result is then the following:

Theorem 3 Let us fix E € (—2,2). Let (A;k))lfjfk be a Hermite B corner process
with infinitely many levels. For n > 1, we consider the point process on R x Z defined
as the set

X, = {(,\;.””” — EJWn@ —E. k), ke ZN[—n+1, oo)} .

Then, the sum of Dirac measures at the points of X, converges in law to the sum of
Dirac measures at the points of a B-bead process on R x Z, for the topology of locally
weak convergence of measures on R x Z, with a level h given by

E
Ny

If we restrict the point processes to R x No, i.e. we take only points corresponding
to k > 0, this statement corresponds to the first part of Theorem 26, the level k of the

h=—

point process X, corresponding to the point process E,gk). Once the result is proven for
point processes on R x Ny, a suitable shift of n gives convergence of point processes on
R x (Z N [—m, c0)) for any fixed m € Z, and then convergence of point processes on
R x Z since the test functions in the locally weak convergence are compactly supported.
The second part of Theorem 26 gives the following property of compatibility:
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596 J. Najnudel, B. Virdg

Theorem 4 For fixed h € R, the B-bead process on R X Z for § = 2 and level h has
the same law as the bead process in the sense of [6], with parameter

h
Y=
V1+h?

3 Random reflection chains on the unitary group

We start with a brief review of how multiplication by complex reflections changes
eigenvalues. Let U € U (n) be a unitary matrix with distinct eigenvalues uy, ..., u,,
and let v be a unit vector. Let ay, ..., a, be the coefficients of v in a basis of unit
eigenvectors of U, and let p; = |aj|2 for 1 < j < n:thelaw of (p1, ..., p,) does not
depend on the choice of the eigenvector basis and the sum of these numbers is equal
to 1.

If n # 1is a complex number of modulus 1, the complex reflection with angle arg n
and vector v corresponds to the unitary matrix I + (n — 1)vv*. If we multiply U by
this reflection, we get a new matrix whose eigenvalues u satisfy

0 = det (U(I + (n — Dvv*) — u) ,
which can be rewritten as
0 = det(U — u) det (1 £ (= HUw U — u)"')
when u is not an eigenvalue of U. Now, the second argument is / plus a rank-1 matrix,
so its determinant equals 1 plus the trace of the rank-1 matrix. Thus the equation above
reduces to

0=1+@n—Dw@v*U —u)) =1+ - Dv*(U —u) 'U)v.

Expanding U in the basis of its eigenvectors and eigenvalues u j, we get

n
‘i
I==m) pj—
i uj—u

or, after a transformation,

n
. oujtu 1+
§ ipj—2 =i—. (2)
— uj—u
j=1

As u moves counterclockwise on the unit circle, and on each arc between two consec-
utive poles, the left-hand side of (2) is continuous and strictly increasing from —oo
to 0o. Hence, the matrix U (I + (n — 1)vv*) has exactly one eigenvalue in each arc
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The bead process for beta ensembles 597

between eigenvalues of U: in other words, the eigenvalues of U (I + (n — 1)vv*)
strictly interlace between those of U, and are given by the solutions u of the Eq. (2).

Consider the product of the unit sphere in C" and R, and a distribution 7 on this
space which is invariant under permutations of the n coordinates of the sphere, and by
multiplication of each of these coordinates by complex numbers of modulus one. For
such a distribution, we can associate a Markov chain on unitary matrices as follows.
Given Uy, ..., Ui, we pick a sample ((ay, ..., an), h) from 7 independently from the
past. Then, Ui is defined as the product of Uy by the reflection with parameter n so
that h = iZ—“_L}, and vector v = ) aje;j, where (¢;)1<<n are unit eigenvectors of Uy
(from the assumption made on 7, the law of v does not depend on the choice of the
phases of the eigenvectors (¢;)1<j<n)-

From the discussion above, it is straightforward that if V is the spectrum of Uy, then
(Vi)k>0 forms a Markov process as well; its distribution depends on the coefficients
a; only through p; = |a;|*. The transition is given as follows: given V;, (0;)1<j<n
and h, V4 is formed by the n solutions of (2).

When a is uniform on the unit complex sphere of C", and /4 is independent
of a, then (p;)1<j<n has Dirichlet(1, ..., 1) distribution, and the corresponding
reflection is independent of Uj. Thus the Markov chain reduces to a random walk:
U;j = UpR; ... Ry, where the reflections (Ry)x>1 are independent.

It is immediate that the Haar measure on U (n) is invariant for this random walk.
One deduces that if (p;)1<;<n follows a Dirichlet distribution with all parameters
equal to 1, if /2 (and then 7) is independent of (0;)1<;<n, if the points of V, follow
the distribution of the eigenvalues of the CUE in dimension n, and if (Vi)i>0 is the
Markov chain described above, then the law of V. does not depends of k: the CUE
distribution is invariant for this Markov chain.

This invariance property can be generalized to other distributions 7.

Indeed, as in Simon [18], one can associate to the point measure o := 27:1 0j0u ;
a so-called Schur function f,, which is rational, and which can be defined by the
equation:

do(v) =i

/iv—i—u ,1+ufg(u)' 3)
U v—u 1 —ufs(u)

Moreover, as explained in [18], by Geronimus theorem, we also have
fo) = Rygo My 0 Ry, oM, 0Ryy0---0Rqy, ,0M,(cty—1),

where M,, denotes the multiplication by u, the (o)< j<n—1 are the Verblunsky coef-
ficients associated to the orthogonal polynomials with respect to the measure o, and
for all « € D, R, is the Mobius transformation given by

o+z
1+az

Ry (2) =

By (3), we see that (2) is satisfied if and only if uf, () = n, or equivalently,

M,-10oMyoRyyoMyoRy o---0My(ay—1)=1. “4)
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598 J. Najnudel, B. Virdg

Now, Mn—l and M, commute and fora € D, M,]—l oRy = Rmrl o M,’—l . One deduces
that (4) is equivalent to

My 0 Ryyp-1 0 My o Ry o100+ 0 My(otp—1n™") = 1,

i.e. ufr(u) = 1, where 7 is the finitely supported probability measure whose Verblun-
sky coefficients are (aon_l, el an_m_l). Now, by the general construction of the
Schur functions, the equation uf;(#) = 1 is satisfied if and only if u is a point
of the support of 7: in other words, this support is the set of solutions of (2). We
deduce that if the distribution 7 and the law of {u{, ..., u,} are chosen in such a
way that (aon_l, e, an_ln_l) has the same law as («o, ..., @;_1), then the law of
{uy, ..., u,}is invariant for the Markov chain described above. The precise statement
is the following:

Proposition 5 Let 7w be a probability distribution on the product of the unit sphere of C"
and R, under which the first component (ay, . . ., a,) is independent of the second h =
i(1+n)/(1—n). We suppose that the law of (ay, . . ., a,) is invariant by permutation of
the coordinates, and by their pointwise multiplication by complex numbers of modulus
1. Let P be a probability measure of the sets of n points {uy, ..., un}, such that under
the product measure P ® m, the sequence (a, ..., a,—1) of Verblunsky coefficients
associated to the measure

o= Y piduy= Y lajs,

I<j<n I<j=n

has a law which is invariant by multiplication by complex numbers of modulus 1. Then,
the measure P is invariant for the Markov chain associated to 1t : more precisely, under
P ® m, the law of the set of solutions of (2) is equal to P.

Itis not obvious to find explicitly some measures [P and 7 under which the law of the
Verblunsky coefficients is invariant by rotation. An important example is obtained by
considering the so-called circular beta ensembles. These ensembles are constructed as
follows: for some parameter 8 > 0, one defines a probability measure IP,, g on the sets
of n points on the unit circle, such that the corresponding n-point correlation function
In,g is given, for z1, ...z, € U, by

g1, ... 2n) = Cnp 1_[ |z; — zel?,

1<j<k<n

where C;, g > 0 is a normalization constant. Note that, for 8 = 2, one obtains the
distribution of the spectrum of a random n X n unitary matrix following the Haar
measure. Now, let 7, g be any distribution on the product of the unit sphere of C" and

R, such that with the notation above, & is independent of (po, ..., p,—1), which has a
Dirichlet distribution with all parameters equal to /2. Then, under P, g ® 7, g, the
distribution of the Verblunsky coefficients («g, o1, ..., ®,—1) has been computed in

Killip and Nenciu [12]. One obtains the following:

e The coefficients «g, o1, . ..o, are independent random variables.
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The bead process for beta ensembles 599

e The coefficient «,,_ is uniform on the unit circle.

e For j € {0,1,...,n — 2}, the law of «; has density (8/2)(n — j — 1)(1 —
lot j |2)B/2(=j=D=1 yith respect to the uniform probability measure on the unit
disc: note that |o; |2 is then a beta variable of parameters 1 and S(n — j — 1)/2.

Therefore, the law of («o, a1, ..., @,—1) is invariant by rotation, and one deduces the
following result:

Proposition 6 The law of the circular beta ensemble is an invariant measure for the
Markov chain associated to w,, g. More precisely, under P, g @1, g, the set of solutions
of (2) follows the distribution P, g.

In the next sections, we will take a limit when n goes to infinity. For this purpose,
we need to consider point processes on the real line instead of the unit circle, and to
find an equivalent of the Eq. (2) in this setting.

4 Stieltjes transform for point measures

Let A be a o-finite point measure on R, which can be written as follows:

A= Z YA01,

reLl

where L is a discrete subset of the real line, y; > 0 for all A € L, and §,, is the Dirac
measure at A. The usual definition of the Stieltjes transform applied to A gives, for
z€ C\{L}:

Sh@ =307 5)

rel

If the set L is finite, then Sy (z) is well-defined as a rational function. If L is infinite
and if the right-hand side of (5) is absolutely convergent, then this equation is still
meaningful. The following result implies that under some technical assumptions, one
can define S even if (5) does not apply directly:

Theorem 7 Assume that foralla, b € R, A[0, x+a]l— A[—x+b,0] = O(x/ log2 X)
as x — o0o. Then, for all z € C\{L}, there exists Sx(z) € C such that

Y 2 s

A — 7 c—>00
reLN[—c,c]

The function S defined in this way is meromorphic, with simple poles at the elements
of L, and the residue at ). € L is equal to —y,. The derivative of Sy is given by

S\ =2 o ©)

reL
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600 J. Najnudel, B. Virdg

where the convergence of the series is uniform on compact sets of C\{L}. For all
pairs {\1, A2} of consecutive points in L, with A\ < Aj, the function Sy is a strictly
increasing bijection from (A1, A2) to R. Moreover, we have the following translation
invariance: if y € R and A satisfies the conditions above, then so does its translation
A + y, and one has

Sa+y(z+y) = Sa(2)
forall z € C\{L}.

Remark 8 The bound x/ log? x is not optimal (any increasing function which is negli-
gible with respect to x and integrable against dx /x? at infinity would work). However,
it will be sufficient for our purpose.

Proof Let cy > 1, and z € C such that |z| < ¢o/2. For ¢ > c¢o, we have:

Y * du
Y 2= Y on 2%
reLN([—c,—colUlcosc]) reLNlcosc] A
DI
)
reLN[—c,—col —o0 (1 —2)

Z/"o A([Co,cAM])d _/_"" A([(=0) V i, —col) dy

. = M (n—2)*
_ /"O <A([CO, cAnpl)  A(—=(cAp), —Co])>
= 2 2 dp
o (n—2) (n+2)
_ /°° A([co, ¢ A p]) — A([—(c A ), —col) J
= 5 u
o w
N /“ <<2w — 2 (A(leo, ¢ A 1)
o B — 2)?
L Qe ) (A(—(c A ), —60]))) J
(e +2)? e
Let F be anincreasing function from R4 to R* := (0, 00), such that F (x) is equivalent

to x/log? x when x goes to infinity. By assumption, there exists C > 0 such that for
allx > 0, |A([0, x]) — A([—x, 0])| < CF(x), and then, for all u > co,
|A([co, ¢ A p]) = A([=(c A ), —coD)|

< CRenm+ A= a = (€ + 200D

F(0) ) F(u).

Since > F(u)/u? is integrable at infinity, one obtains, by dominated convergence,
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* A(lco, ¢ A pl) = A[=(c A p), —col) 4
. u? H
o
/oo A(lco, u]) — A([—p, —col)
— 5 du,
Cc—> 00 o M

where the limiting integral is absolutely convergent. Similarly, there exist C’, C” > 0
such that for all x > 0, [A([0, x & 1]) — A([—x, 0])| < C’F(x) and |A([0, x]) —
A([—x — 1,0])| < C"F(x), which implies that

A((x,x + 1D + A(l—=x — 1, —=x)) = [A(0, x + 1]) — A([—x, O]
+ [A(0, x]) — A([—x — 1,0])]
< (C'+ C")F(x).

Hence, for all integers n > 1,

n—1
A([-n,n]) = A{0}) + Z(A((k, k+1D) + A(l—k -1, —k))
k=0
n—1
< A{O) +(C'+C") Y F(k) < KnF(n—1)
k=0

where K > 0 is a constant, and then for all x > 0, A([—x, x]) < K(1 4+ x)F(x),
which implies that for u > co, A([—(c A ), —col) < K(1+ p)F(n) and A([cg, c A
u]) < K(1 4+ w)F(wn). Moreover, since |z] < co/2 < u/2,one has |[u — z| > u/2,
|+ 2| > /2 and

Qzp + 22)
w?(u+2)%

Qzpn —2%)
w(p — 2)?

2.5|z|n
T (n/2)?

=20[z|/p® < 10co/u®  (7)

Since > (1 4 ) F(u)/u is integrable at infinity, one can again apply dominated
convergence and obtain that

/°° <(2w — 2 (A(co, e A D)) Qzp+ 2 (A(—(c A p), —Co])))
+ du

o W —2)? w?(u +2)%

tends to

/°° <(2w — 2 (A(co, 1)) Qzp + 22 (A(—p, —Co]))) ”

0 W — z)? W (p + 2)?
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when ¢ goes to infinity. Therefore,

Z 12 /"o A([eco, u]) — A([—p, —col)
— 5 d
co 1

A—z cmoo
reLN([—c,—colU[co,c])

n /O" <(ZZM — 2 (A(co, 1) Rz + 2 (A(—n, —60]))) i
o W — z)? W (4 2)? '

which proves the existence of the limit defining Sx (z): explicitly, for z € C\{L} and
for any co > 2|z] vV 1,

Sa(z) = Z Vi + / A([co, 1)) — A([—p, —coD) d
o

_ 2
reLN(—cop,cq) A < s

N /°° ((2zu —2)(Alco, 1) - QRzp + 2 (A([—n, —Co]))) ”
" W — 2)? w2 (e + 2)? ’

®)

For fixed ¢p > 0, the first term of (8) is a rational function of z, the second term
of (8) does not depend on z, and by dominated convergence, the third term can be
differentiated in the integral if we restrict z tothe set {|z| < co/2}. Hence, the restriction
of S to the set {|z] < cp/2} is meromorphic, with simple poles at points A € L N
(—co/2, cp/2). Since cg can be taken arbitrarily large, Sp is in fact meromorphic on
C, with poles A € L, the pole A having residue —y;. The derivative S, (z) is given,
for any cg > 2|z| Vv 1, by:

Si@= Y L / (U\([cw])) +<A([—u,—co]>>) i
co

— )2 —_ )3 3
reLieo.c) &9 (n—=2) (n+2)

. 1) o 2du
- X (x—z)”/co L ) Gy

reLN(—cop,co) reLN[co, ]

o 2du
+ -
/c Z &) NS

0 reLN[—p,—co)

. Vi 2du
= MY e

reLN(—cop,cq) ’ LeLN[cp,00)
2du
PR s
reLN(—o0,c0] A (M + Z)

which implies (6). Note that the implicit use of Fubini theorem in this computation is
correct since all the sums and integral involved are absolutely convergent.

Now, let /C be a compact set of C\L, let d > 0 be the distance between X and L,
and let A > 0 be the maximal modulus of the elements of . Forallz € K and A € L,
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one has, for [A| < 2A + 1,

v _1+QA+1?
—d? d? 1+ 22

‘ Vi
(A —2)?

and for |A| > 2A + 1,

e
T (A= A2 T A2 T 142

‘ Vi
(A —2)?

Hence, in order to prove the uniform convergence of (6) on compact sets, it is sufficient
to check that

Y

<
2
)\eLl—i_)L

’

but this convergence is directly implied by the absolute convergence of the right-hand
side of (6) for any single value of z € C\ L (say, z = i), which has been proven before.

The formula (6) applied to z € R implies immediately that for all pairs {A1, 2} of
consecutive points in L, with A; < Ap, the function Sy is strictly increasing on the
interval (11, A2). Moreover, one has for A € {A1, A2} and z — A, Si(2) ~ y»/(A —2),
which implies that Sp(z) — —oo for z — Aj and z > Ay, and Sp(z) — 400 for
z — Ap and z < Ap. We deduce that Sy is a bijection from (A1, Ap) to R.

It only remains to show the invariance by translation. If we fix y € R, then for all
a,b e R, and for x > 0 large enough,

(A + ([0, x +al) — (A+ y)([—x+b,0])
=A(-y,x+a—-yD) —A([—x+b—y,—yD
=A([0,x +a—yD) = A([—x +b—y,0D) + OA(=Iy], I¥I])
= 0(x/log’ x) + O(1) = O(x/log” x),

and the assumptions of Theorem 7 are satisfied. One has

A+y= Z VaOrtys
rel

and then for all z € C\ L,

. Va— .
Say@+y=lim Y o gm Y

reimni—ea STV T T e 2T

which is equal to S (z), provided that we check that

Vi 12
Z —r Z z—)»t:;oo’

reLN[—c—y,c—y] < reLN[—c,c]
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which is implied by

Y Y
E + E — 0. 9
|z — Al |z = A] e=o0 ©

reLN[—c—|yl,—c+yl] reLNle—|yl,c+[yl]

Now, for ¢ > |y| + |z| + 1, the left-hand side of (9) is smaller than or equal to

A([—c = [yl, =+ [y[]) + Alle — |yl, ¢ + |y|D

c—lzl=1yl
- A0, ¢+ [yD—A(—c+ |y| + 1, 0D[+|AO, ¢ — [y| — 1]) — A([—c — |y], 0D)| —0(1/log? ¢),
c—Iyl—lz|
for ¢ tending to infinity. O

The assumption of Theorem 7 depends on the fact that the measure A is not too
far from being symmetric with respect to a given point on the real line. The next
proposition expresses this assumption in terms of the support L of A and the weights
(v»)areL- The following result gives a sufficient condition for Theorem 7:

Proposition 9 Consider the measure
A= Z Vid,
JEZL
where (X }) jez is strictly increasing and neither bounded from above nor from below,

and y; > 0. Let L be the set (A, j € Z}. Assume that for some ¢ > 0,

k

k
Z]/j = ck + O(k/log*k) and Zy_j = ck + O(k/log? k),
Jj=0 j=0

when k — oo. If for x — 00 one has Card(L N[0, x]) = O(x) and forall a,b € R,
Card(LN[0, x +a]) —Card(LN[—x +b,0]) = O(x/ log2 X), then the assumptions
of Theorem T are satisfied.

Proof For y € R, let N(y) (resp. N(y—)) be the largest index j such that A; <y
(resp. A < y). One has, for a, b € R and for x large enough,

N(x+a) N(0)
A0, x+a)= Yy and A(—x+b,0D= >y,
j=N@O-)+1 J=N((—x+b)—)

which implies that for x — oo and then N (x + a) — oo, N((—x + b)—) — —o0:

A([0,x +al) = A([—x +b,0]) =c(N(x +a) — IN((—x + b)—)])
( N(x +a) IN((—x + b)—)| )
log?(N(x +a)) log? IN((—x +b)—)|/
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Now, we have the following estimates:

Nx+a)=Card(LN[0,x +a]) +O0(1) = 0(x +a)
N(x +a)
log(N(x + a))
N(x +a) — [N((=x + b)—)| = Card(L N[0, x + a]) — Card(L N [—x + b, 0])
+0(1) = 0(x/log?x), IN(—x + b)=)| < N(x +a) + |[N(x + a)

—IN((—x + b))l < O(x) + O(x/log? x) = O(x)

+0(1)=0®), = O(x/log”x),

and

IN((—x +b)—)|
log? [N((—x + b)—)|

= 0(x/log? x).

Putting all together gives:
A0, x +al) = A—x +b,0]) = O(x/log’ x)

and then the assumptions of Theorem 7 are satisfied. O

As written in the statement of Theorem 7, the function S induces a bijection
between each interval (A1, A7), A1 and A; being two consecutive points of L, and the
real line. It is then natural to study the inverse of this bijection, which should map each
element of R to a set of points interlacing with L. The precise statement we obtain is
the following:

Proposition 10 Let A be a measure, whose support L is neither bounded from above
nor from below, and satisfying the assumptions of Theorem 7. Then, for all h € R, the
set SXI (h) of z € C\{L} such that Sx(z) = h is included in R, and interlaces with L,
i.e. it contains exactly one point in each open interval between two consecutive points
of L. Moreover, if A satisfies the assumptions of Proposition 9, then it is also the case
forthe set L' := SXI (h), i.e. for x going to infinity, one has Card(L' N[0, x]) = O (x)
and foralla, b € R, Card(L' N[0, x +a]) — Card(L' N[—x + b, 0]) = O(x/ log? x).

Proof The interlacing property of points of le(h) N R comes from the discussion
above, so the first part of the proposition is proven if we check that Sp(z) ¢ R if
z ¢ R. Now, forall z € C\L,

N L ~( M\ =S —2)
Yo =Jim, ) ‘S<A—z>_61320 2 WG9+ ¥0-0

reLN[—c,c] reLN[—c,c
. Y3(z)
= lim E .
M2 _ 2
T eLn—c.c] WA —2) +3°(2)

If z ¢ R, each term of the last sum is nonzero and has the same sign as J(z). One
deduces that I (Sa (z)) has the same properties, and then Sp (z) ¢ R.

@ Springer



606 J. Najnudel, B. Virag

Now, the interlacing property implies that for any finite interval /,
|Card(L' N I) — Card(L N I)| < 2.

If A satisfies the assumptions of Proposition 9, then for a, b € R and for x going to
infinity,

Card(L' N[0, x]) = Card(L N[0, x]) + O(1) = O(x) + O(1) = O(x)
and

Card(L' N[0, x + a]) — Card(L' N [—x + b, 0]) = Card(L N [0, x + a])
— Card(L N [—x +b,0]) + O(1) = O(x/log? x).

O

Proposition 10 shows that the Stieltjes transform gives a way to construct a discrete
subset of R from another, provided that we get a family (y;)jez of weights and a
parameter 2 € R. In the next section, we use and randomize this procedure in order
to define a family of Markov chains satisfying some remarkable properties.

5 Stieltjes Markov chains

In order to put some randomness in the construction above, we need to define pre-
cisely a measurable space in which the point processes will be contained. The choice
considered here is the following:

e We define £ as the family of all the discrete subsets L of R, unbounded from above
and from below, and satisfying the assumptions of Proposition 9, i.e. for x going
to infinity, Card(L N [0, x]) = O(x) and for alla, b € R, Card(L N[0, x +a]) —
Card(L N [—x 4 b, 0]) = O(x/log? x).

e We define, on L, the o-algebra A generated by the maps L +— Card(L N I) for
all open, bounded intervals I C R, which is also the o-algebra generated by the
maps L +— Card(L N B) for all Borel sets B C R.

A similar choice of measurable space has to be made for the weights (y;) jez:

e We define I' as the family of doubly infinite sequences (y;);ez satisfying the
assumptions of Proposition 9, i.e. for k going to infinity,

k k

> yj=ck+0(k/log*k) and Y y_j=ck+ O(k/log’k),
j=0 j=0

where ¢ > 0 is a constant.
e We define, on I, the o-algebra C generated by the coordinate maps y;, j € Z.
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Let D be the map from £ x I' x R to £, defined by:

. _ ¢l
D(L9 (y])JEZa h) - SZjeZ Vjakj (h)s

where A ; is the unique increasing labeling of L so that A_; < 0 < A¢. Proposition 10
shows that this is indeed a map to L. It is easy to show that D is measurable. Now for
any probability measure ITon I' x R, it naturally defines a Markov chain (X)x>0 on
L. To get Xy from X, just take a fresh sample Gy, independent of X and its past,
distributed according to the measure I1, and set

Xiy1 = D(Xk, Gp).

By construction, (Xy)x>0 is then a time-homogeneous Markov chain.

Clearly, if the distribution of X is invariant under translations of R, and the dis-
tribution of the ((y;) jez, h) in Gy is invariant under translations of the indices j, it
follows that X; also has a translation-invariant distribution. Here, the invariance of
((yj) jez, h) by translation of the indices j is used because translating a set of points
in R can shift the labeling of the points (A_1 < 0 < Ag).

There are two important examples of probability measures IT for which this con-
struction applies:

e Under I, (y;) jez is a family of i.i.d, square-integrable random variables, and /
is independent of (y;) jez.

e Under IT, (yj) ez is a family of random variables, n-periodic for some n > 1,
such that (Yo, ¥1, ---» ¥n—1) = (¥1, - - -» Yu—1, Y0) in law, and 4 is independent of
(Yj)jez-

The fact that (y;) jez is almost surely in I" comes from the law of the iterated logarithm
in the first example, and directly from the periodicity in the second example.
6 Periodic Stieltjes Markov chains

Consider the case when
A= Z Vit
J€EZ

is invariant by translation by 27 n, and when there are n point masses in every interval
of length 2w with total weight 2n. In this case, A can be thought as 2n times the
lifting of the measure

n—1
Vi
o = Z ﬂael”/ﬂ

Jj=0
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on the unit circle U under a covering map. Moreover, with u = ¢/?/ the Stieltjes
transform of A can be expressed in terms of o by

iAj/n
yj e +u
Sa(2) = lenel)\. /n_ :

Indeed, periodicity implies that for z ¢ L, we have

kn—1 n—1 k—1 1
S 1 =1 i D —
o= & i S (X )
g —— j=0 =k

k—1

Z Jir Z : : i (L
= 1m _ | =— i CO
Vi 2nnl +Aj —z 2n j:oy] 2

z).

Therefore, if we set p; := y;/2nandu; = e'*//", we can check that D(L, (yy)nez, h)
is the set of z € R, such that ¢!*/" satisfies (2), for h = i(1 4+ 1)/(1 — 7).

This property shows that the lifting u > {z € R, ¢/?/" = u} from U to R defined
above transforms the Markov chain defined in Sect. 3 to the Markov chain defined in
Sect. 5. In particular, from Propositions 5 and 6, we deduce the following results:

Theorem 11 Let I be a probability measure on the space (I' x R, C ® B(R)), under
which the following holds, for some integer n > 1:

e Almost surely under I1, (Yn)nez is n-periodic, and Z 0 vj = 2n.
o The sequence (y,) jez is independent of h.

Let Q be a probability on (L, A) under which almost surely, the set L is (2ni)-
periodic and contains exactly n points in the interval [0, 2n): in this case, there
exists a sequence (uy, ..., uy) of elements of U, with increasing argument in [0, 27),
and such that

={zeR, e cfuy, ..., uyll

Under the probability Q ® 7, one can define a random probability measure o on the
unit circle by:

1 n
o= o 2; Vj‘su_/"
j:

Let us assume that the joint law of the Verblunsky coefficients (g, ..., &,—1) of o is
invariant by rotation, i.e. for allu € U,

(aou, ...an—1u) = (@0, - .., Ap—1)

in distribution. Then, the probability measure Q is an invariant measure for the Markov
chain associated to .

@ Springer



The bead process for beta ensembles 609

Theorem 12 Let B > 0, n > 1, and let I1,, g be a probability measure under which
the following holds almost surely:

e The sequence (Vy)nez is n-periodic.

o The tuple (yo/2n, ..., yYn—1/2n) follows a Dirichlet distribution with all parame-
ters equal to B/2.

o The sequence (y;) jez is independent of h.

Let Qg be the distribution of the set
(zeR, e evV),

where V is a subset of U following P, g, i.e. a circular beta ensemble with parameter
B. Then, Q, g is an invariant measure for the Markov chain associated to I1, g.

In the next section, we will let n — oo and we will obtain a similar result in which
the variables (y,),>1 will be independent and identically distributed.

7 An invariant measure for independent gamma random variables

In Theorem 12, we have found an invariant measure on £, corresponding to a measure
I1,,, g under which the sequence (y;) jez is periodic, each period forming a renormal-
ized Dirichlet distribution. For n > 1 and 8 > 0 fixed, and under I, g, the sequence
(¥j) jez can be written in function of a sequence (g;) jez of i.i.d Gamma variables
with parameter /2, as follows:

2ngy
Vi = >
Z—n/2<z§n/2 8¢

where —n/2 < k < n/2and k = j modulo n. Here, a Gamma variable with parameter
6 > 0 is normalized in such a way that it has density x > (C©) %~ 1e™™ with
respect to the Lebesgue measure.

For B fixed, if we construct the sequence (y;) jez for all values of n, starting with
the same sequence (g ;) jez, we obtain, by the law of large numbers, that for all j € Z,
y;j tends almost surely to 4g; /8 when n goes to infinity. Hence, if we want to make
n — oo in Theorem 12, we should consider a measure I1g under which (8y;/4) jez
is a sequence of i.i.d. Gamma random variables of parameter /2.

On the other hand, for n going to infinity, the probability Q, g converges to a
limiting measure Qg, which is the distribution of the so-called Sineg point process,
constructed in [13,19].

Therefore, taking the limit n — oo in Theorem 12 suggests the following result,
whose proof is given below:

Theorem 13 Let B > 0, and let T1g be a probability measure under which the random
variables h and (y;) jez are all independent, y; being equal to 4/ times a gamma
random variable of parameter /2. Then, the law Qg of the Sineg point process
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is carried by the space L and it is an invariant measure for the Markov chain Xy
associated to Ilg.

Moreover; for the stationary Markov chains X,  defined of Theorem 12 with same
h, for every k, (Xp,0, ..., Xu x) converges inlaw to (Xo, ..., Xx) asn — oo, for the
topology of locally weak convergence.

Remark 14 Since the variables (y;) jez arei.i.d. and square-integrable, we have already
checked that the Markov chain associated to ITg is well-defined, as soon as its initial
distribution is fixed and carried by L. A consequence of Proposition 16 below is that
the probability measure Qg is indeed carried by £, which means the following: if L is
the set of points corresponding to a Sineg process, then L is unbounded from above
and from below, for x going to infinity, Card(L N[0, x]) = O(x) and foralla, b € R,
Card(L N[0, x 4+ a]) — Card(L N [—x 4 b, 0]) = O(x/log? x).

In order to show the theorem just above, we will use the following results, proven
in [15]:

Proposition 15 Let L be a random set of points in R, whose distribution is Q, g or
Qg. Then, there exists C > 0, depending on B but not on n, such that for all x > 0,

E[(Card(L N[0, x]) — x/27'r)2] < Clog(2+x)
and
E[(Card(L N [—x, 0]) — x/271)2] < Clog(2 + x).

Proposition 16 For n > 1 integer, let L, be a random set of points in R, whose
distribution is Qp g. Let Loy be a set of points whose distribution is Qg, and let
a > 1/3. Then, there exists a tight family (C,)ne(1,2,3,....00} Of random variables with
values in (0, 00), such that almost surely, for alln € {1,2,3,...,00}, x >0,

| Card(L, N[0, x]) — x/27| < C, (1 +x)*,
and
| Card(L,, N [—x, 0]) — x/27| < C,, (1 + x)“.

Remark 17 For finite n > 1, the periodicity of L, implies that | Card(L, N [0, x]) —
x /27| is almost surely bounded when x varies. Hence, the result above becomes trivial
for n finite if we allow the family (C,),e(1,2,3,...} not to be tight. Moreover, we expect
that it remains true for any @ > 0, and not only for o > 1/3.

Proof of Theorem 13 Let I1g be a probability measure which satisfies the assumptions
of Theorem 13, and for n > 1, let 1, g be a measure satisfying the assumptions of
Theorem 12, for the same value of 8. We also assume that the law of  is the same
under I, g and under I1g (note that I, g and g are uniquely determined by this
law). By the discussion preceding the statement of Theorem 13, it is possible, by using
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a unique family (g;)jez of i.i.d. gamma variables with parameter /2, to construct
some random sequences (y;) ez and (yj’.i)jez (for all n > 1) and an independent
real-valued random variable &, such that the following holds:

o ((¥j)jez, h) follows the law ITg.
e Foralln > 1, (()/;l)jeZ, h) follows the law IT, g.
e Forall j € Z, y;l tends almost surely to y; when n goes to infinity.

Now, forall n > 1, let L, be a point process following the distribution Q, g, and let L
be a point process following Qg. We already know that L, € £ almost surely. From
Proposition 16 under Qg, we immediately deduce the weaker estimates Card(L N
[0, x]) = x/27m + O(x/log? x) and Card(L N [—x, 0]) = x/27 + O(x/log” x) for
x going to infinity, which means that L € £ almost surely: Qg is carried by L.

Moreover, by [13], the measure Q, g tends to Qg when n goes to infinity, in the
following sense: for all functions f from R to R4, C* and compactly supported, one
has

D S@ = Y fw (10)

xelL, xelL

in distribution. By the Skorokhod representation theorem (see [4, Theorem 6.7]) one
can assume that the convergence (10) holds almost surely, and one can also suppose
that (L,),>1 and L are independent of (yf)nzl,jez, (¥j)jez and h.

Forn > 1, let (A;f) jez be the strictly increasing sequence containing each point of
Ly, A being the smallest nonnegative point, and let (1 ;) jez be the similar sequence
associated to L. One can check that the convergence (10) and the fact that P[0 € L] = 0
imply that for all j € Z, A’} converges almost surely to A; when n goes to infinity.
Indeed, for j > 0 and € € (0, A;/10), let us consider a test function f taking values
in [0, 1], equal to 1 on [€, A ;] and to 0 on R\[0, X ; + €]. For € small enough, L has no
pointin [0, €] and j + I points in [0, A ;], which implies that the sum of f at the points
of L is at least j 4 1. Hence, the sum of f at the points of L, is at least j + (1/2) for
n large enough, which implies that L, has at least j + (1/2) points, and then at least
J + 1 points, in the interval [0, A ; + €]. This implies A< A j + €. Similarly, if we
take f in [0, 1], equal to 1 on [0, A j —2¢] and to O on R\[—¢, A; — €], the sum of f at
points on L is at most j for € small enough (because L has no point in [—¢, 0]), which
implies that the sum of f at points on L, is at most j + (1/2) for n large enough, and
then L, has at most j points in [0, A; — 2¢], i.e. k? > Aj — 2e. The case j < O can
be treated similarly.

Now, forall ¢ > 0, z € C\ (L U (Unzl Ln)), let us take the following notation:

n

Sne(@) = 7 ’_Z Linj<e, Se(2) = > » J_Z Ljsjl<es
JjEZ I ' jez "

SN(@) = lim Sy, ()= lim S(2).

Almost surely, all the points of L and L, (n > 1) are irrational. If this event occurs,
then forall ¢ € Q7 there exists almost surely a random finite interval (possibly empty)
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612 J. Najnudel, B. Virdg

I such that |1 ;| < cif and only if j € /., and for all n > 1 large enough, |k;?| <cif
and only if j € /.. Hence, for all ¢ € Q% , z € Q, one has almost surely

n

S1e@ = Y S = Y

)\._
jel. " jer. Y <

if n is large enough. Since I is finite, y}’ tends a.s. to y;, and )L;? tends a.s. to A ; when
n goes to infinity, one deduces that almost surely, for all c € Q% , z € Q,

Sn,c(Z) njo)o Se(2). (11)

On the other hand, by (8), and by the fact that ¢ and —c are a.s. notin L or in L,,, one
deduces that almost surely, for all ¢ € Q% , z € Q such that ¢ > 2|z| v 1, and for all
n>1,

Sn(2) = Sn.e(2) = / An(le, u]) _Mlzn([—l/«, —c]) dy
2z — 22 (An(e, 1) Qzu 4+ 22 (An([—u, _c])))
d
: /c ( WA —2)? - 1A+ 2)? 1t
and
S(z) — Se(z) = / A(le, ul) —Mzz([_u, —]) i
o [T (e G D))
‘ W =22 12 (1 + 2)? :

where A, := ZjeZ y]’?(SXJz and A := ZjeZ ¥jdx,. If for any bounded interval 7, one

defines ALY (1) := A (I) — E[An(I)] and A (1) := A(I) — E[A(I)], one has by
(7), the triangle inequality, and the fact that E[ A, (I)] is proportional to the Lebesgue
measure on /:

AP (e, ul)| + 1A (=, —cD)
2

1S0(2) = Sn.e(2)] < / i

c w
% 20z| dp
* / = [Cr A kD + AP (e —eD ]

00 0) ©r_,, _
4 1D (%+/ A ([c,u])|+l|£n (= C])'d,L),

where C, C» > 0 are universal constants. Since the distribution of L, is invariant
by translation (recall that its points are the rescaled arguments of the circular beta
ensemble on the unit circle), one has

E[AD (e, uD] = E[AL ((—u, =D = EIAL (0, 1 — eD)]]
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and

00 )
E[1S2(2) — Sne@I] < C5(1+ I2) <% +/0 wdv) ,

(v +c)?
where C3 > 0 is a universal constant. Similarly,

* E[|A© ([0, v])|] dv)

1
E[1S(z) = Se(2)|1 = C3(1 + |z]) (E +/0 0 T2

Now, from Proposition 15 under Q, g and Qg, one immediately deduces that

/°° E[|A© ([0, vD)I] + sup,.~; E[| AL ([0, v])|]
dv < 00
0

(1+v)? (12

Hence, by dominated convergence, there exists a function ¢ from [1, co) to R* , tending
to zero at infinity, such that

E[ISn(2) = Sn,c (@] = (1 + [z ¢(c)
and
E[1S(2) = Sc(@)] = (I + [z]) ¢ (o).
We deduce that for all c € Q% , z € Q such that ¢ > 2|z| v 1,n > 1 and € > 0,

P[IS(z) — Su(@)| = €] < P[ISc(2) — Sn,c(2)] = €/3]1 + P[|S(2) — Sc(2)| = €/3]
+ P[1S,(z) — Sn,c(Z)| = 6/3]

6
= PlSc(z) = Sn,c(2)] = €/3]1 + - (I +lzD ¢ (o).

By the almost sure convergence (11), which implies the corresponding convergence
in probability, one deduces

lim sup P[|S(2) — S, (2)| > €] < g(l + |z]) ¢ ().

n— oo

Now, by taking z € Q fixed, ¢ € QQ going to infinity and then € — 0, one deduces that
for all z € Q,

$1(2) — S
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614 J. Najnudel, B. Virdg

in probability. By considering diagonal extraction of subsequences, one deduces that
there exists a strictly increasing sequence (nx)x>1 of integers, such that almost surely,

Sne(2) —> S(2) 13)

for all z € Q.

Now, forall j € Z,n > 1,let /L;' (resp. i ) be the unique point of D(L,,, (V;l)jeZ, h)
(resp. D(L, (y}) jez, h)) which lies in the interval ()J;, )‘;I'H) (resp. (Aj, A j41)). Let
us fix j € Z, € > 0, and let us consider two random rational numbers ¢; and ¢»> such
that almost surely,

(mj—eVirj<qr<pj<q<Wj+e)Ahrjil,

which implies that

S(q1) < h < S(q2).

By (13), one deduces that almost surely, for k large enough,

Snk(q1) <h< Snk (6]2),

which implies that D(L,, , (J/;lk) jez, h) has at least one point in the interval (g1, ¢2).
On the other hand, since A;f (resp. )\f} 4p) tends a.s. to A (resp. Aj41) when n goes to
infinity, one has almost surely, for k large enough,

k'}" <q<q < A;'.’;].
Hence, D(L,,, (y.;lk)-/ez’ h) has exactly one point in (g1, ¢2), and this point is neces-
ng
J
implies, by taking € — 0, that /L;l-k converges almost surely to 1 ; when k goes to
infinity.

Now, let f be a function from R to R4, C*° and compactly supported. Since L
is locally finite, there exists a.s. an integer jo > 1 such that the support of f is

included in (A jy, A ), and then in ()»rikj(), A% ) for k large enough, which implies that
.f(#?k) = f(u;) = O0for |j| > jo. Hence, a.s., there exists jo, ko > 1, such that for
k > ko,

sarily ;. One deduces that almost surely, |,u?" — 1j| < € for k large enough, which

DW= fw
J J

J€L lil=<Jjo

and

Yo fup=Y" flup.

JEL lil=<Jjo
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which implies that

2 FW = > F ), (14)

JEZ JjEZ

since f(,u'}") tends to f(u;) foreach j € {—jo, —jo+1,..., jo}.
The almost sure convergence (14) holds a fortiori in distribution, which implies
that the law of D(L,,, (V;lk)jez, h) tends to the law of D(L, (y;) ez, h). On the

other hand, by Theorem 12, D(L,,, ()/;lk)jez, h) has distribution Q,, g, and then
D(L, (vj) jez, h) follows the limit of the distribution Qs for k tending to infinity,
i.e. Qg. This shows the first part of Theorem 13, and the second part for k = 2; iterating
this argument shows the general k case. O

8 Properties of continuity for the Stieltjes Markov chain

In the previous section, we have deduced the convergence of the Markov mechanism
associated to QQ,, g towards the one corresponding to Qg from the convergence of
Quy.,p to Qg itself, and the convergence of the associated weights. Later in the paper,
we will prove similar results related to the Gaussian ensembles, for which the situation
is more difficult to handle, in particular because of the lack of symmetry of the GSE at
the macroscopic scale, when we rescale around a non-zero point of the bulk. Moreover,
we will have to consider several steps of the Markov mechanism at the same time.
That is why we will need a more general result, giving a property of continuity of the
Markov mechanism described above, with respect to its initial data.

The main results of the present paper concern convergence in distribution of point
processes. In this section, we will assume properties of strong convergence, which can
be done with the help of Skorokhod’s representation theorem.

The notion of convergence of holomorphic functions usually considered is the
uniform convergence on compact sets. This notion cannot be directly applied to the
meromorphic functions involved here, because of the poles on the real line. That is why
we will need an appropriate notion of uniform convergence of meromorphic functions.

More precisely, we say that a sequence ( f;;),>1 of meromorphic functions on an
open set U C C converges uniformly to a function f from U to the Riemann sphere
C U {00} if and only if this convergence holds for the distance d on C U {o0}, given
by

lz2 — z1l

(1. 2) =
O AT P+ 1P

for z1, z0 # o0, and extended by continuity at oo (d corresponds to the distance of
the points on the Euclidean sphere, obtained via the inverse stereographic projection).
It is a classical result that the limiting function f should be meromorphic on U.
One deduces the following: if a sequence (f;;),>1 of meromorphic functions on C
converges to a function f from C to C U {oo}, uniformly on all bounded subsets of C,
then f is meromorphic on C. Moreover, the following lemma will be useful:
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Lemma 18 Let (fn)n>1 (resp. (8n)n>1) be a sequence of meromorphic functions on
an open set U, uniformly convergent (for the distance d) to a function f (resp. g),
necessarily meromorphic. We assume that f and g have no common pole. Then the
sequence (f, + gn)n>1 of meromorphic functions tends uniformly to f + g on all the
compact sets of U.

Remark 19 The fact that f and g have no common pole is needed in general. Indeed, if
U is a neighborhood of 0, f,,(z) = f(z) = —z L gu(2) = z+n"H 7 gz) =271,
we check that f;, and g, respectively tend to f and g, uniformly on compact sets of
U, for the distance d, but f;,, + g, does not uniformly converge to f + g = 0 in any
neighborhood of 0.

Proof Let K be a compact subset of U, let z1, 72, ..., zp be the poles of f in K, and
2,2, z; the poles of g in K. There exists a neighborhood V of {z1, z2, ..., 2}
containing no pole of g, and a neighborhood W of {z}, z5, .. ., z},} containing no pole
of f.If A > 0is fixed, one can assume the following (by restricting V and W if it is
needed):

e The infimum of | f| on V is larger than 2A + 1 and also larger than the supremum
of 2|g|+1lon V.

e The infimum of |g| on W is larger than 2A + 1 and also larger than the supremum
of 2| f| 4+ 1on W.

By the assumption of uniform convergence, we deduce, for n large enough:

e The infimum of | f;,,| on V is larger than 2A and also larger than the supremum of
2|gnlon V.

e The infimum of |g,| on W is larger than 2A and also larger than the supremum of
2| fulon W.

Now, for all z € V and n large enough, one has

/a1 fa(2)]
2 2

|fn(2) + gn (D] = | fu(D] = |gn ()] = | fu(2)] = > A.

and also

| f(2) +g(2)] = A,

which implies
d(fu(2) + 8n(2), f(2) + 8(2)) =< 2/A.

Similarly, this inequality is true for z € W. Moreover, there exists a compact set
L C K, containing no pole of f or g, and such that K is included in L UV U W.
Since the meromorphic functions f and g have no pole on the compact set L, they
are bounded on this set. Since (f,)n>1 (resp. (gn)n>1) converges to f (resp. g)on L,
uniformly for the distance d, and ( f;,),>1 (resp. (gn)n>1) is uniformly bounded, the
uniform convergence holds in fact for the usual distance. Hence, ( f,, + g1)s>1 tends
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uniformly to f 4+ g on L for the usual distance, and a fortiori for d: by using the
previous bounded obtained in V and W, one deduces, since L, V and W cover K:

lim sup sup d(f,(2) + g1 (2), f(2) + g(2)) < 2/A.

n—-oo zekK
Since we can choose A > 0 arbitrarily, we are done. O

From this lemma, we deduce the following statement

Lemma 20 Letp > 1,andlet (\)1<k<p» (rnk)n=1,1<k<p» Vi) 1<k<p» Vn.k)n>1,1<k<p
be some complex numbers such that all the Ay ’s are distincts, all the yy’s are nonzero,
and forallk € {1, ..., p},

Ank —> Ak
n—0o0
and
Vn k > Vk-
n—oo

Then, one has, for n going to infinity, the convergence of the rational function
Yk
n,
b Y
o1 Ak T2

towards the function

p
i Y

P M — 2

uniformly on all the compact sets, for the distance d.

Proof Let us first prove the result for p = 1, which is implied by the following
convergence

VYn,1 Y1
H s
)\n,l — 7 n—00 )\l — 7z

uniformly on C for the distance d. Let us fix € > 0. For n large enough, we have
[An — A1 < € and |yn,1 — vil < |y1l/2. If these conditions are satisfied and if
A1 — z| < 2¢, then

14!

_ Inl
A=z

- 2e
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and

Yn,1

- lyil
Anl —2

- 66’

since |y, 1] > |y1/2 and
At =zl < It =zl + [t — 2| < 3e.

Hence, there exists ng > 1, independent of z satisfying |A; — z| < 2e, such that for
n = noy,

d( " ,L)Sd< " ,w>+d(m,ﬂ)fz_€+6_€:8_€,
AM—2Z M1 —2z Al—2Z Anl — 2 il Il Inl

Similarly, there exists n; > 1 such that for alln > n and for all z satisfying |A; —z| >
2¢, one has:

[Ant — 2zl = A1 — 2] = [Ap1 — A1l > €.

This implies:
1 1 1= Vn,1 1 1
no_ el Rz +|m|‘ -
M—2Z Anl — 2 Anl —2 M —2Z Anl —2
— A — A
< Y1 — Va1l +inl |21 n,ll.
(2€)(€)

Since this quantity does not depend on z and tends to zero at infinity, we deduce

V1 VYn,1
sup d , ——— | — 0.
z€C, A —z|>2¢ Al —Z Ayl —2) n—oo0

Since we know that

8e
lim sup sup d ( " , L) <—,
n—>00 zeC,|r—z|<2e Al —2 )\n,l —Z 711

we get

8e
lim sup sup d ( i , L) =
n—oo zeC AM—2Z Ap1—2 [y1l

Now, € > 0 can be arbitrarily chosen, and then the lemma is proven for p = 1. For
p > 2, let us deduce the result of the lemma, assuming that it is satisfied when p is
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replaced by p — 1. We define the meromorphic functions (fi)n>1, f, (8n)n>1, & by
the formulas:

fn(?) Z Ynk

— nk_Z
(3
f(z)= P
=1 kT2
Vn,p
)= —,
gn(2) )\n,p .
Y
g = —2%

Ap —

Let A > 0. By the induction hypothesis, we know that f, converges to f when n goes
to infinity, uniformly on the set {z € C, |z| < 2A} and for the distance d. Similarly,
by the case p = 1 proven above, g, converges to g, uniformly on the same set (in
fact, uniformly on C) and for the same distance. Moreover, the functions f and g have
no common pole, since the numbers (Ax)1<k<p are all distinct. We can then apply
Lemma 18 and deduce that f,, + g, converges to f + g, uniformly on any compact
set of {z € C, |z| < 24}, for example {z € C, |z] < A}, and for the distance d. Since
A > 0 can be arbitrarily chosen, we are done. O

We have now the ingredients needed to state the main result of this section. In
this theorem, we deal with finite and infinite sequences together. So we will think of
k +— A as a function from Z — R U {#}}, with the convention that summation and
other operations are only considered over the values that are different from . We will
also assume that the value ¢ is taken exactly on the complement of an interval of Z.

The statement of the following result is long and technical, but as we will see in
the next section, it will be adapted to the problem we are interested in.

Theorem 21 Let (E,),>1 be a sequence of discrete simple point measures on R (i.e.
sums of Dirac masses at a locally finite set of points), converging to a simple point
measure 8, locally weakly:

1]

n— &. (15)

Let L, denote the support of E,, and L the support of E. We suppose that there exists
a € (0, 1), a family (t¢)¢=0 of elements of R*, with Ty — 0 as £ — 00, such that for
alln > 1, £ > 1, we have

=0
| Fm dz < (16)

Moreover, assume that the limits

1€ < A <
hn,ﬁ = lim wdgn()») (17)
t'—o00 JR A
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exist, and so does the similar limit hy defined in terms of E. Assume further that for
some h € R, the following equalities are well-defined and satisfied:

lim lim hp¢=h, lim hy =0, (18)
{—00

£—00 n—>00

when the limits are restricted to the condition: £ ¢ L and —¢ ¢ L.
Further, let (v, k)kez be a strictly positive sequence. Suppose it satisfies

Yk = Yk >0 (19)

for each k, as n — oo. Also for some y,c > 0 and all n, m > 1, we assume

m—1

Y vuk —m| < cm®

k=0

—1

> Yk —7m| < em® (20)
k=—m

with 0 < (1 + a)a’ < 1. Let A* be a point outside L, and consider the weighted
version A of B where the kth point after A* (for k < 0, the (1 — k)th point before A*)
has weight yy. For n large enough, one has also A* & L,: define Ay, similarly. Then
the limit

1
Sn(z) = Klim dA, (L)

ﬁ“)b%l]k_z

exists forall z ¢ L,, is meromorphic with simple poles at L,,, and converges, uniformly
on compacts with respect to the distance d on the Riemann sphere CU{c0}, to S(z)+7 h,
where S is a meromorphic function with simple poles at L, such that for all z ¢ L,

S(z) = lim
=00 Ji_p g A—2

dA(A).

Moreover, for every h' € R, the sum of delta masses B! at S;'(h' + yh) converges
locally weakly to the sum of delta masses E' at S™'(h'), and (E,)y>1, and B!, &'
satisfy assumptions equivalent to (15)—(18), i.e.

g — &, 1)
1Al > 0)

for a family (t})¢=0 of elements of RY., with t; — 0 as £ — oo,

Jim fim b = im =0, @)
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where

1(¢ A A
/wa@;()\), ), = lim
R

A 0 —00

h,, = lim dZ' (1)

/=00

/ 106 < A < 0)
& A

(24)

and the limits in £ and n are restricted to the condition: £ ¢ L' and —¢ ¢ L', L' being
the support of &'

Remark 22 After a suitable translation of &, and E, one can assume that 0 ¢ L and
then one can take A* = 0. The choice of A* does not change the structure of the
proof of the theorem: replacing A* by 0 may slightly simplify its reading. In (18), the
condition £ ¢ L, —¢ ¢ L ensures that the boundary terms in the integral defining &, ¢
does not perturb the existence of the limit of 4, y when n — oo. It may be possible
to avoid this technicality by considering upper and lower limits in 7.

Proof We have to show the following:

e The existence of the limits defining S, and S, and the fact that they are meromor-
phic, with simple poles at L, and L, respectively.

e The convergence of S, towards S + yh, uniformly in compacts, for the distance
d.

e The assumptions (21)—(24), which should be satisfied by 2, and &’

We will successively show these three statements: the most difficult one is the conver-
gence of S, towards S + yh.

Existence and properties of the limits defining S, and S: Let n > 1, large enough in
order to ensure that A* ¢ L,, 1 < ¢y < £ < 00, and let z be a complex number with
modulus smaller than £p/2. Let k, ¢, be the smallest index k (if it exists) such that
Ank > Lo, where X, is (if it exists) the kth point of L, after A* for k > 1, and the
(1 — k)th point of L, before A* for k < 0. Similarly, let K,  — 1 be the largest index
k (if it exists) such that A, x < £. For £ = oo and L, bounded from above, we get that
K,,00 — 11is the largest index k (if it exists) such that A,  exists, i.e. the index of the
largest point of L,,. For £ = oo and L,, not bounded from above, we have K, o, = 00.
If form € Z,

m—1 —1
An,m = 1sz Z Y,k — 1n<0 Z Yk — ym,
k=0 k=m

then, in the case where k, ¢, and K, ¢ are well-defined and k,, ¢, < K, ¢:

1
/ dA, (V)
(.01 A — 2

_ Yk - 1
- Z . =7 Z )‘-n,k

A —
kn,lo§k<Kn,i nk N kn,lo §k<Kn,Z

—Z
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Apt1l — Dk _ 1 An K
D D e 4 ID DI 3
k}1,50§k<Kn.l n’k < kn,£0§k<Kn,l n’k < n,K,,’g—l <

An,kn’ 1 1
s Y s )

A -1 — Mk —
n,kn,lo kn,i0+15k<Kn,f l’l,k 1 Z n,k Z

which implies

1 dz,(\
/ —dAnm—f/ n)
(o, X — 2 (.61 A

]7 Z 1 + AnsKn‘(
=Yz

A Ak — A 1 —
ot <K<Kt n,k( n,k 2) n,Ky¢—1 —2

Anky g, n Z A ( Ak = Auk—1 )
i E— n.k -
Mgy — 2 g 412k <Ko Angk—1 = 2) Ak — 2)

Note that in case where k, ¢, or K, ¢ is not well-defined, and in case where k, ¢, >
K¢, the left-hand side is zero, since L, has no point in the interval ({o, £]. Let us now
check that for ¢ going to infinity, this quantity converges, uniformly in {z € C, |z| <
£o/2}, to the function 7}, ¢,, holomorphic on this open set, and given by

Z 1 An,K,,’OC A"ykn,eo
kn,k()m,k —2) )‘n,K,,,Oo—l —Z )&n,k,,,go —Z

Tn,Zo (z) = vz
kan,Zo

Ak — Mnk—
+ Y A,a,,k<(A LS ) (25)

ket nk—1—2)(Apk — 2)

if L, has at least one point in (£g, 00), and T}, ¢,(z) = O otherwise. In the formula
above, when L, is not bounded from above, and then K, »o = 00, we let, by conven-
tion:

A"qKn.oo =0
A Kyoo—1 — 2

In order to prove this convergence, it is sufficient to check, in the case L, N(€g, 00) #
¢, the uniform convergence

A",Kn.l AnsKn,oo
—

9
)"n,Knyg—l —Z =00 )\n,K,,’oo—l —Z
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for |z] < £¢/2, and the fact that

[An k — Mnk—1 I )) < 00. (26)

1
oy s
(kzkn,(o k=1 = 2zl [n ke — 2l

sup

s +
2€C, |z|<£0/2 e, kel Ak — 2l k=ky, g +1

The first statement is immediate if L,, is bounded from above. If L,, is unbounded
from above, let us remark that for k > &, ¢, |z| < €o/2, one has [A, k — z| = Ak /2,

and then it is sufficient to show:

A
ke . (27)
)"n,K,,‘(—l £—00
Similarly, the statement (26) is implied by:
1 Anilnk — Apk—
Z o Z [An el Gonk = Ank=1) (28)
K>k nk K>k )Vn,k—l An,k
ZKn, Ly 4 = n.lo+l

In order to prove (27), let us first use the majorization (16), which implies, for all

l>2,

0 1
- dE, () I(A[>1D
En([2.£]) < ' /2 ﬁ <l /Rwddn()») <7 ',

and then
B, (M5, €]) < v et

where
=1+ E,([A" A 2,2]). (29)

We deduce, for k > 1 large enough in order to insure that A, x > 2,
k= Ep(IM*, Ani]) < TAKE

and then
(30)

dne = (e /T)IHD,
By using (20), this inequality implies:
A /
Snktl <clk+ D (k/r)*l/(lJra),
)\n,k
which tends to zero when k goes to infinity, since o’ < 1/(1 + a) by assumption.

Therefore, we have (27).
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Moreover, the left-hand side of (28) is given by

1(A] > €o) ( 1 1 )
=20 g0 Y 1A -
fR RE )+ |Anl

)\n,k—l An,k

k>=kn, ¢y +1
1(JA| > ¢ 1 1
< [rEmn e ¥ owe (o)
R [AfHT K=k, o0 +1 )\n,k—l An,k
—"n,tn
kn,e + 11% k+ 109 — k|
<1+ In),L&J - 3 ( |x k1)
n,k,,,gO kan,ZO'H n,k

If L, is bounded from above, the finiteness of this quantity is obvious. Otherwise,
we know that for k large enough, (|k + l|"‘/ — |k|"‘/) is bounded by a constant times
k"‘/’l, and Ax , dominates k1/(+®) Hence, it is sufficient to check the finiteness of
the following expression:

o0
Zka’—lk—l/(l-i-oz)
k=1

which is satisfied since by assumption,

o —1— < -1
1+«
We have now proven:
1 _ dEn(A)
f dAG) — 7 / "B 1. (1)
(.01 A =2 (to.0] A oo

uniformly on the set {z € C, |z] < £¢/2}, where the holomorphic function 7}, ¢, is
given by the formula (25).

Similarly, there exists an holomorphic function Uy, ¢, on {z € C, |z] < £¢/2}, such
that uniformly on this set,

! _ dE, (1)
[—t—tp) > — 2 dhnd) =7 [—t,—tp) oo Un.to(2)- (32)
—t,—t0 —t, =40

The function U, ¢, can be explicitly described by a formula similar to (25) (we omit the
detail of this formula). By combining (17), (31) and (32), one deduces the following
uniform convergence on {z € C, |z| < £o/2}:

1 _
/[ e\ toto] b —7 d Ny () = T,60(2) + Unyey(2) + ¥ hn g
—£,EN\[—4o. €0
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One deduces, by using Lemma 18, that

1 _
/ AAn(R) —> Tnto(2) + Un.to (@) + Py
[—¢,¢] —Z {—00

1
+ / AAn() = Sy (2),
[—€o,00] & — <

uniformly on any compact subset of {z € C, |z] < £o/2}, for the distance d on
the Riemann sphere. One checks immediately that the poles of S, ¢, with modulus
smaller than or equal to £( /2 are exactly the points of L,, satisfying the same condition.
Moreover, the convergence just above implies that for £ > £¢ > 1, the meromorphic
functions S, ¢, and S, ¢, coincide on {z € C,|z] < £op/2}: hence, there exists a
meromorphic function S, on C, such that for all £y > 1, the restriction of S, to
{z € C, |z| < £o/2}isequal to S, ¢,. The poles of S, are exactly the points of L,, and
one has, uniformly on all compact sets of C and for the distance d,

1
[ dAn(A) —> S, (2).
[—¢,€] A—Z £—00

In particular, the convergence holds pointwise for all z ¢ L,,.
In an exactly similar way, one can prove that uniformly on compact sets of C, for
the distance d,

1
/ dA(\) — S(2)
[—¢,0] A—7Z {— 00

where for all £g > 1,

S(2) := Ty (2) + Uy (2) + Yhey + / dA()),

[—£o,60] A — 2

ontheset{z € C, |z] < £o/2}, T, and Uy, being defined by the same formulas as 7}, ¢,
and U, ¢,, except than one removes all the indices n. In order to show this convergence,
it is sufficient to check that the assumptions (16) and (20) are satisfied if the indices n
are removed. For (20), it is an immediate consequence of the convergence (19), since
the constant ¢ does not depend on n. For (16), let us first observe that for all £ > 1,
and for any continuous function ® with compact support, such that for all A € R,

1(x] > ©)

P() = |)L|l+a

)

one has foralln > 1,

/<b<x)dan(x>s/ IM>9 2 0 <.
R R

|A|1+“
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626 J. Najnudel, B. Virdg

Since E,, converges weakly to & when n goes to infinity, one deduces:

/ dMAEN) < 1.
R

By taking ® increasing to
Jo (1A > 0)/[a]F,

one obtains

1(r >0
/Rwdd(k)ife,

i.e. the equivalent of (16) for the measure E.

Convergence of S, towards S + yh: Once the existence of the functions S, and §
is ensured, it remains to prove the convergence of S, towards S + y /4, uniformly on
compact sets for the distance d. In order to check this convergence, it is sufficient to
prove that for all £ > 1, there exists £o > £ such that uniformly on any compact set
of {z € C, |z| < £o/2},

Tn,ZQ(Z) + Un,ZO(Z) + ?hn,ﬂo + / dA, (L)

[—£o.0] A — 2

= Tyy(z2) + Ugy(2) + y (hey +h) + / dA()).

[—to,t0] A — 2

In fact, we will prove this convergence for any £ > 2 such that £y and —£( are not in
L, and then not in L, for n large enough. By Lemma 18, it is sufficient to check for
such an £g:

oty —> hey + h, (33)
n—oo
/ dAp, (L) —> dA(L), (34)
[—€o.60] A — 2 n=>00 Ji_gy00) A — 2

uniformly on {z € C, |z| < £o/2} for the distance d,
T 00(z) —> Ty (2), (35)
n—0o0
uniformly on {z € C, |z| < €p/2}, and

Uno(2) — Uty (@), (36)

also uniformly on {z € C, |z| < £¢/2}. Since the proof of (36) is exactly similar to
the proof of (35), we will omit it and we will then show successively (33)—(35). O

@ Springer



The bead process for beta ensembles 627

Proofof 33 For all £; > £ such that —¢; and £ are not in L, one has

1(€o < |2 =< €1)

P / Lo =M= 45, 0
R A

and

hey — hey, =

/ Lo <PI=) o

A

Now, —£1, —£g, £o, £1 are not in the support of E, and since ZE is a discrete measure,
there is a neighborhood of {—£¢, —€¢, £o, £1} which does not charge E. One deduces
that there exist two functions ® and W from R to R, continuous with compact support,
such that for all A € R,

and

/Q(k)dS(k)Zheo—h(, =/ V(@) dEQ).
R R

Since E,, tends weakly to E when n goes to infinity, one deduces that

/@(A)dEn(A) — /@(A)dE(A):hgo—hgl
R n—oo R

and similarly,

/ W(A)dEn(A) —> hgy — hy,.
R n—oo
By the squeeze theorem, one deduces

1 < Al =€)
hn,éo - hn,ﬁl :/ dg,(A) — heo - h€|'
R A n—00

Hence,
lim hy, ¢y — Lim hy ¢, = hey — hy,.
n—0oo n—0oo

where, by assumption, the two limits in the left-hand side are well-defined. By (18),
one deduces, by taking £; — oo,

nli{gohn’go —h= hgo,
which proves (33). O
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628 J. Najnudel, B. Virdg

Proof of 34 Let us now check the following properties, available for all k € Z:

o If Ay is well-defined, then A, i is well-defined for all  large enough and tends to
Ar when n goes to infinity.

e If A is not well-defined, then for all A > 0, there are finitely many indices n such
that A, ¢ is well-defined and in the interval [—A, A].

By symmetry, we can assume that k > 1. We know that 1* is not in L, and then for
€ > 0 small enough,

LN [A* = 3e, A* +3¢] = 0, (37)

Let us fix € > 0 satisfying this property. Since E, tends locally weakly to Z, we
deduce that for n large enough,

L, N[\ —2e, M +2¢] =0, (38)

which implies that Ay > A1 > A*+2¢. Now, let ® and W be two continuous functions
with compact support, such that:

e ForA < \* —e,
DO = W) = 0.
e For \* —e <A <A*+e,
0<d) =W>) < 1.
e For \* +e¢ <A <A —e,
dO) =Y =1

(recall that A* 4+ € < Ap — €).
e ForAy —e <A <A,

0<dH) <¥) =1.
e ForAy <A <A +e,
0=d0) <Y <1.
e ForA > Ar +e¢,
d(L) =W¥(H) =0.
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By using (37), we deduce
/ PMdEM) < B(IM" —€, M) = B(A a) =k — 1
R
and
/ WAdED) > BE(A* + €, Ak]) = E(IA", Akl) = k.
R
Hence, for n large enough,
/ DPA)LE, (M) <k—1)2
R
and
f YA)dE,(A) =k —1/2,
R
which implies
En(M* Ak —€) = Bp([A 46,0 —€)) < / PdN)dE,(A) <k —1/2
R
and
En([A", A +€) = Ex([A" — €, A +€]) = / Y(AdE,(A) =k —1/2.
R

Therefore, for n large enough the point A, ; is well-defined and between A; — € and
Ak +e€. Since € and be taken arbitrarily small, we have proven the convergence claimed
above in the case where A is well-defined. If A; is not well-defined, let us choose
€ > 0 satisfying (37), and A > |1*|. Let ® be a continuous function with compact
support, such that:

e ForallA e R, ®(1) € [0, 1].
e Forall A € [\*, A], ®(L) = 1.
e ForallA ¢ (A* —¢,A+¢), d(1) =0.
Since A is not well-defined,
f PMAEM) < B(M —e, A+€]) =E(A", A+¢€]) < B([A",00) <k —1,
R
and then for n large enough,

En([A", AD < / dMNAE, (V) <k —1/2,
R
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630 J. Najnudel, B. Virdg

which implies that A, ; cannot be well-defined and smaller than or equal to A. This
proves the second claim. Let us now go back to the proof of (34). If LN[—£g, £9] = ¥,
then L N [—£y — €, Lo + €] = ¢ for some € > (. Hence, there exists a nonnegative,
continuous function with compact support @ such that ® (1) = 1 forall A € [—£g, £o],
and

/ PdA)dEMR) =0,
R

which implies, for n large enough,

E([—Lo, Lo]) < /R SOIIEL) < 172,

i.e. L,N[—¥£p, £o] = ¥. Hence, for n large enough, the two expressions involved in (34)
are identically zero. If L N [—£g, £o9] # @, let k| and k; be the smallest and the largest
indices k such that Ay € (—£g, £p). Since A, x, and A, r, converge respectively to Ag,
and A, when n goes to infinity, one has A, x, and A, , in the interval (—{o, £o) for n
large enough. On the other hand, A4, is either strictly larger than £ (strictly because
by assumption, £y ¢ L), or not well-defined. In both cases, there are only finitely
many indices n such that A, x,+1 < £o. Similarly, by using the fact that —¢¢ ¢ L, one
checks that there are finitely many indices n such that A, x,—1 > —¥£. Hence, for n
large enough, the indices k such that A, x € [—£o, £o] are exactly the integers between
k1 and kp, which implies

/ 1
[—£o,60] A —

Z VYn.k
fmpy Mk z
whereas

Vk

/ 1
[—to,60] A —

We have shown that for all kK between k; and k2, A, x tends to A when n goes to infinity
and by assumption, y,, i tends to yx. Moreover, the numbers A, are all distincts, and
by assumption, y; 7# 0 for all k. Hence, one can apply Lemma 20 to deduce (34). O

kkl

Proofof35 If L N (£y, 00) = (@, this statement can be deduced from the following
convergences, uniformly on {z € C, |z|] < £o/2}:

1

12,0(t9,00) 28 Z s —2) v 0, 39)
kzknlo ’ ’
A"l,Kn,oo

— 0, (40)

1., /
n (()»00)7"é )\fn,K,,’oo—l — 7 n—00
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Ap ky
Pt 41)

12,neo,00)#0
n (Ov )7£ )\-n,kn’go — 7 n—00

and

)Ln,k - An,kfl
luneooss 2, On <()~n 1 = DOk —2) ) no0 0 “2)
ka71,€0+1 ’ ’

If L N (€g, 00) # @, then we have proven previously that Ank, is well-defined for
n large enough and converges to Mgy, > Lo when n goes to infinity: in particular,
Ankgy > Lo for n large enough. Moreover, one of the two following cases occurs:

o If Ak(0_1 is well-defined, then it is strictly smaller than £ (strictly because ¢y is,
by assumption, not in L), and then )L,,,klo_ 1 is, for n large enough, well-defined
and strictly smaller than .

o If Mgy —1 is not well-defined, and if A > 0, then for n large enough, Ankgy—1
is not well-defined or has an absolute value strictly greater than A. By taking
A= )»;% + 1, one deduces that for n large enough, )‘")kéo” is not-well defined,
strictly smaller than —Akg, — 1 or strictly larger than Ak, + 1. This last case is
impossible for n large enough, since )»n,/%_l is smaller than )‘”’kfo , which tends
to Ak, . Hence, there are finitely many indices n such that A, kep—1 1s well-defined
and larger than —Akgy — 1, and a fortiori, larger than or equal to €.

All this discussion implies easily that for n large enough, k, ¢, = kg, and then it is
sufficient to prove the uniform convergences on {z € C, |z| < £o/2}:

1 1
Z}\ ) )n?o’ozx(x ) (43)
Kok, nk(Ank — 2 Kok Mk k—2
Ap k A
P ‘0 (44)
)‘n,keo — Z n—>00 }“kio —Z
and
An,Kn,oo + Z A < )‘n,k - )\n,k—l )
AnKnoot =2 A \ Okt = D)k = 2)
—"t0
A M — Ak
— ey y Ak( SR > (45)
n00 Aol T2 (=1 = 2) (A = 2)
="t0

with obvious notation.
Let us first prove (39). If L N (£p, 00) = @, then L N ({9 — €, 00) = @ for some
€ > 0 (recall that £y ¢ L). Hence, for all A > ¢, and n large enough depending on
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632 J. Najnudel, B. Virdg

A, L, N (Lo, A] = @, which implies, for |z| < £¢/2,

1 10. > €)
12,n(e0.00)#8 Z m Szfﬂg)\—zdcn()\)

kan,/éO
_2/ 1G> 4) oo
- R )\’2 ~—n

1> A)
Sz\/}éwdﬁn()\,)fzfA

By letting n — oo and then A — o0, one deduces (39).
Let us prove (40) and (41). By using the estimates (29) and (30) proven above, one
deduces that for

T:=1+ E(A" A2,2]) +sup E, (A" A2,2)),

n>1
one has, for any k > 1,
he = (/) (46)
if A > 2, and uniformly in n,
M = (kD) (47)

if Ak > 2. Now, let us assume that L N (£p, 00) = ¥ and L, N (Lo, 00) #= B. If n is
large enough, then for any index k such that A, x > £o, one has also A,y > A* Vv 2,
since LN (£yg — €, (A* Vv 2)+ 1) = @ for some € > 0, and E, — E. Hence, k > 1
and (47) is satisfied. By using this inequality and (20), one deduces, for |z| < £(/2,

AnyKn‘oo Anskn,éo

11,060,008 + 11,0 ko, 00) 20

)“nykn,(fo -z

- 2c(k + DY N 2ck¥
= Sup — sup -
k>1 (k7)1 A+ v )Ln,kn,zo k>1 (k/T)l/(Fe0) v )\'n,kn,go

/

. k*
a ~\1/(14a)
<4c(14+2%)1+71) ]sg FANESRVE

(kl/(]+a))o/(]+ot)

A‘mKn,oo*l -z

nvkn.l()

— o =\1/(1+a)
=4c(1+2)Y1+7) 1211) PATERVE)

nvkn,fo

< de(142) (1 + DY sup(e!/Fe) v g, e et
k>1

< 4c(1429)(1 4 7)/I+a), @ (=1

n,kn,lo
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where A, k, % is taken equal to oo for L, N (g, c0) = . Note that in the previous
computation, the last inequality is a consequence of the inequality o’ (1 +a) — 1 < 0.
Now, )‘n»kn,zo tends to infinity with n, since for all A > £, one has L, N (¢p, A] =@
for n large enough. Hence, we get (40) and (41).

Moreover, in case where L N (£p, o0) = ¥, L, N (€y, 00) # @, n is large enough,
and |z] < £o/2, the left-hand side of (42) is smaller than or equal to:

i Ak — Mnk— / 1 1
4C Z |k|l)l < n,k l’l,k 1> =4C Z |k|l)l < _ )\’ k)
n,

k>k, ¢ +1 An k1A k k>l ¢ +1 An k=1
kn.oy + 119 k+ 1% — |k|*
— 4¢ | n),f() | + Z I L | I
n,k,,,g0 kan,Zo'H n,k
-4 .o + 11 (k+ D% —k*
=" A Vv (lk 7)1/ +a) ZA v (k/D/a+a) |
ey ¥ Ukn o1/ T) =1 Mk v (K/T)

when k, ¢, > 1, which occurs for n large enough. The first term of the last quantity is
dominated by

Oy V (g /D) IFNTIFOTE < @ UFO—

which tends to zero when n goes to infinity, since A, ¢, 80es to infinity and o’ (1 +
o) — 1 < 0. Similarly,

k+ 1Y — k¥ .
Aok V(e /D) T+ ncc

)

k>1

by dominated convergence. Hence, we get (42).

We can now assume L N (£p, 00) # ¥ and it remains to prove (43)—(45).

For k > ky,, let us define A, x and A; as oo if these numbers are not well-defined:
this does not change the quantities involved in (43). Moreover, for all k > kg, :

o If Ay is well-defined as a finite quantity, then A, x is also well-defined for n large
enough and tends to Ay when n goes to infinity.

o If Ay = oo, then for all A > 0, and for n large enough, one has 1, x ¢ [—A, A].
Since for n large enough,

Ank = hnkyy > Mgy —1>£o—1>0,

one has A, x > A: in other words, A, ; tends to infinity with n.

We have just checked that with the convention made here, one has always A, ; con-
verging to A when n goes to infinity, for all k > k. Hence, (43) is a consequence of

@ Springer



634 J. Najnudel, B. Virdg

the dominated convergence theorem and the majorization:

E (A A inf )\n’k)_z < 00,
n=ng
kzkgo

forsomenp > 1. Now, there exists ng > 1 such thatforalln > ng,onehask, ¢, = k¢,
and then for all k > 1V kg, A > £o > 2, Ay > 2 and k > 1, which implies the
minorizations (46) and (47). Hence one gets (43), since

Z(k/f)—Z/(l-HX) < 0.

k>1

Since (44) is easy to check, it remains to show (45), which can be rewritten as follows:

1 1 1 1
D Buk - = 2 M - :
Ank—1—2 Ank —2) n—>00 Me—1—2 Ak — 2

kzkeg+1 kzkeo +1

where for k > K, oo (resp. k > K), one defines A , := oo (resp. Ay := 00). Note
that with this convention, A, x tends to Ay when n goes to infinity, for all £ > k¢,. Note
that each term of the left-hand side of this last convergence converges uniformly on
{z € C, |z| < £p/2} towards the corresponding term in the right-hand side. Indeed,
for n large enough, for all k > kg, for |z| < £9/2, and for Ag, A, k finite,

LR S N UV S\ A B U SN
Ak—2 I—2 [Ank —zllde — 2zl = Anihk
1 1
<4 — | — o,
)\n,k Ak | n—>00

this convergence, uniform in z, being in fact also true if A, x or At is infinite. Hence,
one has, for all ¥’ > ky, + 1, the uniform convergence:

1 1 1 1
O e eI =S D] et |
nk—1—2 Apg—2z)n—>0 Ak—1—2 I —2z

k50+l§k§k’ kgo+1§k§k/

Hence, it is sufficient to check, for ng > 1 such that k,, ¢, = kg, if n > ng, that

§ A ( ! ! ) — 0 (48)
sup k —
nzno,|zl<€o/2 |} " Ank=1 =2  Ank —2/| K00
and
2. ( 1 1 ) 0 (49)
sup k - — 0.
Z<bo/2(op \M-172 M—2)| koo
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Now, for k" > 1V (kg, + 1), n > ng and |z| < £o/2, one has

1 1 1
A ,k( - > < [An il -
kg:k’ " )nn,k—l —Z )\n,k —Z kg:k’ " )\n,k—l -z )"n,k —z
, 1 1
<4cy k* -
= Ank—1 Ak
kK + 1Y k + 1D — k¢
=4c +
( )\n,k/ kgzk/ )\n,k
& + 1) (k+nd—kd)
i e+ X S
— 112y (14a) #V1/(14a)
(k' /7)1 I+ = k/7) /(+a
— 0,
k'— o0

which proves (48). One shows (49) in an exactly similar way, which finishes the proof
of the convergence of S,, towards S + y h, uniformly on compact sets for the distance
d. u|

Proof of the formulas (21)-(24) By observing the sign of the imaginary parts J(S,) and
3J(S), we deduce that the sets E;l and &’ are included in R. Moreover, the derivatives
S/ and S are strictly positive, respectively on R\L, and R\ L, and all the left (resp.
right) limits of S, and § at their poles are equal to +o0 (resp. —oo). We deduce that
the support of &/, (resp. E') strictly interlaces with the points in L, (resp. L).

The Eq. (21) is a direct consequence of the convergence of S, towards S + yh,
as written in the statement of Theorem (21). More precisely, for two points a and b
(a < b) not in the support of Z’ and such that E'((a, b)) = k, there exist real numbers
a=4qo <q < q < - < qx <b = gy such that —co < S(g2j-1) <
h' < S(q2j) < oo for j € {1, ..., k}, which implies that these inequalities are also
satisfied for S, — 7 h instead of S if n is large enough: one has E/,((a, b)) > k. On the
other hand, since the support of &’ has exactly one point on each interval [¢2;—1, g2;]
(1 < j < k) and no point on the intervals g2, g2j+1] (0 < j < k), one deduces that
S is bounded on the intervals [g2; -1, g2 ;] and bounded away from h’ on the intervals
[92j, g2j+1]. These properties remain true for S, — yh if n is large enough, and one
easily deduces that E/,((a, b)) < k.

The properties (22)—(24) can be deduced from the property of interlacing. More
precisely, for £ > 1,

1x>0 1
A At dcn(k): Z Alta’

AeL,N(¢,00)
where L), is the support of E/,. By the interlacing property, if L), N (¢, o) is not empty
and if its smallest element is A" > £, then it is possible to define an injection between

(L;, N (€, 00)\{1'} and L, N (¢, 00), such that the image of each point is smaller than
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this point. One deduces

10>0 1 1 1 /1(,\>e) N
—— 4B (M) < —+ -4+ | ——ZdE,(M).
fR V) = 5 =i+ )

ato Wt — Ao
AEL,N(L,00)

By looking similarly at the integral for A < —¢, one deduces

(x>0 2 / 12 > ©) 2
A E D g <+ | Y 0 < S — 0,
/R e 8 M) S g | e dE) S g

which proves (22) for the measure Z/,.
By a similar argument, for £” > ¢/ > £ > 1,

100 < p < ¢ 100 < < £ |
/—( =4 = )dE;(/\)g/ I€=2<8) 1z 0)+ L.
. Y e py v

and one has the similar inequalities obtained by exchanging E, and Z),, and by chang-
ing the sign of A. Hence,

10 <A <€) 10 < A < €7
— =t ldE - | —=2 =" aE,m)| <
R [A] R [A]

=

This inequality and the existence of the limit %, ¢ for the measure E, implies that

106 <l <€) _, 1< h <)
——d&,(A) — ——F—dE, ()| =0,
R [A] R [A]

lim sup
A" — 00

and then the limit 72/, , given by (24) exists, and we get the existence of /), in a similar
way. Moreover, for all £ > 1, one gets the majorization:

106 <A < 0 100 < |2 < 0
lim/—(<||< )d:/(k)—l /—(<||< ) 4z,
R R

4
< =
=00 [A =00 (A 7

)

(50)
and a similar inequality without the index n. Hence, we have
By g = huel = O™, by —he| = O).

We then deduce (23) from (18) (with the same value of /), provided that we check the
existence of the limit of h’ Y when n — 00, which is involved in (23):

. . 1¢ < A <€)
lim lim _

n—>oof—oo JR |)\|

dE, () (51)
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for each £ such that £ and —¢ are not in the support of E’. Let us first assume that £
and —£ are also not in the support of E. We have, for all £” > ¢,

100 < A < O 100 < |A] < 0"
lim /—( <M<t E;,(x)z/—( <= )dE;,(A)
=00 JR [A] R [A]
/ 10" < |A| <€)
R

+ lim
[A]

U'—o00

g, (0,

(52)

and a similar equality with E), replaced by E,,. Since £ and —¢ are not in the support
of E or &, the convergences of E, towards E and of E/, towards E" imply that the
lower and upper limits (when n goes to infinity) of the first term of (52) (both with &),
and with E,) differ by O (1/¢”). For the second term, the difference between the lower
and upper limits should change only by O(1/¢”) when we replace (52) by the same
equation with &y, thanks to (50). Hence, this observation is also true for the sum of the
two terms. On the other hand, the existence of the limit of /, y when n goes to infinity
(for E,,) implies that in (52) with ), replaced by E,,, the difference between the upper
and lower limit is zero. Therefore, the difference is O (1/¢”) without replacement of
8, by E, : letting £” — 0 gives the existence of the limit (51) for —¢, £ not in the
support of E and E’. If —£ or £ is in the support of E (but not in the support of Z’),
we observe that for some € > 0 and n large enough, there is no point in the supports
of &/, and E’ in the intervals =€ + (—e, €), which implies that the integral involved
in (51) does not change if we change ¢ by less than €. By suitably moving £, we can
then also avoid the support of E. O

9 Convergence of Hermite corners towards the bead process

In this section, we consider, for all 8 > 0, the Gaussian 8 Ensemble, defined as a set
of n points (A;)1<j<, Whose joint density, with respect to the Lebesgue measure is
proportional to

e PLic AT 14y — ael?.
j<k

We will use the following crucial estimate, proven in [15]:

Theorem 23 For —oco < A < Ay < oo, let N(A1, A2) be the number of points,
between A and Aj, of a Gaussian beta ensemble with n points, and let Ng-(A1, A2)
be n times the measure of (A1, A2) with respect to the semi-circle distribution on the

interval [—2/n, 2./n):

n [/
Nse(A1, Ag) = Z/;\ I (4—x2)+dx.
1//n
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Then,
E[(N (A1, A2) — Nse (A1, A2))*] = O(log(2 + (v/n(Az — A1) An))).

For 8 € {1, 2, 4}, the Gaussian § Ensemble can be represented by the eigenvalues of
real symmetric (for 8 = 1), complex Hermitian (for 8 = 2), or quaternionic Hermitian
(for B = 4) Gaussian matrices. The law of the entries of these matrices, corresponding
respectively to the Gaussian Orthogonal Ensemble, the Gaussian Unitary Ensemble
and the Gaussian Symplectic Ensemble, are given as follows:

e The diagonal entries are real-valued, centered, Gaussian with variance 2/8.

e The entries above the diagonal are real-valued for § = 1, complex-valued for
B = 2, quaternion-valued for 8 = 4, with independent parts, centered, Gaussian
with variance 1/8.

e All the entries involved in the previous items are independent.

By considering the top-left minors A,, of an infinite random matrix A following the law
described just above, and their eigenvalues, we get a family of sets of points, the nth
set following the GBE of order n. Conditionally on the matrix A,, whose eigenvalues
are denoted (A, ..., A,), supposed to be distinct (this holds almost surely), the law
of the eigenvalues of A, can be deduced by diagonalizing A,, inside A, 1, which
gives a matrix of the form

)\’1 0 .. 0 g1

0 0 e )\n gn

81 & - & &
where g1, ... gn, g are independent, centered Gaussian, g being real-valued with vari-
ance 2/f, g1, ..., g, being real-valued of variance 1 for § = 1, complex-valued

with independent real and imaginary parts of variance 1/2 for 8 = 2, quaternion-
valued with independent parts of variance 1/4 for 8 = 4. Expanding the characteristic
polynomial and dividing by the product of A; — z for I < j < A,, we see that the
eigenvalues of A, are the solutions of the equation:

Hence, if for n > 1, we consider the eigenvalues of the matrices (A, 4+« )k>0, We get
an inhomogeneous Markov chain defined as follows:

e The first set corresponds to the GB E with n points.
e Conditionally on the sets of points indexed by 0, 1, ..., k, the set indexed by k
containing the distinct points A1, ..., A4k, the set indexed by k + 1 contains the
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zeros of
n+k
2/B)v;
g—z Z i
j=1

g being centered, Gaussian of variance 2/, y; being a Gamma variable of param-
eter /2, all these variables being independent.

Similar expressions of eigenvalues of successive minors of random matrices in terms
of zeros of meromorphic functions can be found in the literature: for more detail, we
refer to articles by Gelfand and Naimark [9], Baryshnikov [2], Neretin [14], Okounkov
and Reshetikhin [16].

The Markov chain above can be generalized to all 8 > 0: this can be viewed as the
“eigenvalues of the GBE minors”. In fact, what we obtain is equivalent (with suitable
scaling) to the Hermite § corners introduced by Gorin and Shkolnikov [10]. This fact
is due to the following result, proven (up to scaling) in [8, Proposition 4.3.2]:

Proposition 24 The density of transition probability from the set (A1, ..., Ap) to the
set (U1, ..., Unt1), Subject to the interlacement property

M1 <Ap < p2 <0 <y <Ay < fntls

is proportional to

l_[ (g — mp) 1_[ (Ag — )\p)liﬁ

l=p<q=n+l I=p<q=n

l_[ |Mq _)Lplﬁ/Z—le*%<leq§n+l“27215179)‘%).

As explained in [10], the marginals of the Hermite § corner correspond to the
Gaussian § Ensemble, which implies the following:

Proposition 25 For all B > 0, the set of n + k points corresponding to the step k
of the Markov chain just above has the distribution of the Gaussian B Ensemble of
dimension n + k, if the initial distribution is the Gaussian B Ensemble of dimension
n. In particular, if we take n = 1, we get a coupling of the GBE in all dimensions.

Now, we show that a suitable scaling limit of this Markov chain is the g-bead
process introduced in the paper.

We choose E € (—2, 2) (this corresponds to the bulk of the spectrum), n > 1, and
we center the spectrum around the level E . /n. The expected density of eigenvalues
around this level is approximated by +/nps.(E), where py. is the density of the semi-
circular distribution. In order to get an average spacing of 27, we should then scale
the eigenvalues by a factor 27 /o5 (E) = /n(4 — E2). Fork > 0, we then consider

the simple point measure E ,(,k) given by putting Dirac masses at the points ()»;."’k) -

E.\/n)y/n(4 — E?), where (A&”’k))lfjgwrk is the set of n + k points obtained at the
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( )

step k of the Markov chain above. The sequence of measures Z,’ can be recovered

as follows:

e For k = 0, Eﬁl ) corresponds to the point measure associated with the suitably

rescaled GBE point process, with n points.

e Conditionally on & f,k), & f,kH) is obtained by taking the zeros of

E g® Z / 1 "
- + — — | ——dAP ),
VAZE?  J/nd—E? n(-E? A=z " *

where g® is a centered Gaussian variable of variance 2/8, and Ailk) is the weighted
version of :ﬁ,k), the weights being i.i.d. with distribution corresponding to 2/

times a Gamma variable of parameter 8/2.

We are now able to prove the following result:

Theorem 26 The Markov chain (Ef,k))kzo converges in law to the Markov chain
defined in Theorem 13, for the topology of locally weak convergence of locally finite
measures on R x Ny (i.e. convergence of the integrals against continuous functions
with compact support), and for the level

E
N

For B =2 and h € R fixed, the law of the Markov chain of Theorem 13 corresponds
(after dividing the points by 2) to the bead process introduced by Boutillier, with
parameter

h=—

h
Yy =,
1+ h?

if we take the notation of [6]

Proof By the result of Valké and Virag, & "‘( ) converges in distribution to the Sineg
point process.

Hence, the family, indexed by r, of the distributions of (&), ) n>1,1s tightin the space
of probability measures on M (R), M (RR) being the space of locally finite measures on
the Borel sets of R, endowed with the topology of locally weak convergence. Hence,
for e > 0, there exists (Ck ) k en such that with probability at least 1 — €, the number of
pointsin [-K, K] of E "‘( ) is at most C g forall K € N, independently of n. Since the
points of & "‘( ) interlace w1th those of u,(lk b , the condition just above is satisfied with
”( ) 1nstead of u,ﬁ ) . Hence, the family, indexed by 7, of the laws of (u’(1 ))k>0 is tight
in the space of probability measures on M(R x Np), M(R x Ny) being the space of
locally finite measures on R x Ny, again endowed with the topology of locally weak
convergence. Recall that this property of tightness means that for all € > 0, there
exists a compact subset K¢ of M(R x Np) such that the locally finite measure on
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R x Ny corresponding to E ’“( ) isin K¢ with probability at least 1 — . Forall € > 0, the

compact set /. exists because we can find (Ck ) ke, ken, such that with probability

atleast 1 — ¢, "‘(k) has at most Ck x points in the interval [-K, K], for all k, K and
independently of n.

From the tightness and Prokhorov’s theorem, it is enough to prove that the law of
the Markov chain of Theorem 13 is the only possible limit for a subsequence of the

laws of (Ef,k))kzl. Let us consider such a subsequence which converges in law. We
define the following random variable

Y, == sup(1 + O *(ZQ (0, e)| + IEL ((—¢, 0D
>0

where

b
’“(O)([a b)) = ’“(0)([a b]) — Nsc (|:E‘/E+\/ﬁ’Eﬁ+\/mi|)’
n4 — nis -

for

Az//n
NSL(Alv AZ) e \/(4—x2)+dx

Ar/n

The family (Y,),>0 is tight. Indeed, by Theorem 23,

E[(1 +0)32(EQ (0, > + 1D (1—¢, 0D>)]

=0 ((1 +0)7321og (2+ﬁ\/ﬁ>) ,
(4 —

which shows that

E [Z(l + 0 2(ED (0, )]+ 1EL (¢, 0])|>2} < Ce..

£=0

where Cg, g < oo depends only on E and $ (in particular, not on n). This implies that
(Yy)n>1 is tight.
The point processes &, ), k > 0, are constructed from E,ﬁ ), and families y,, - of

weights, v, r x being the weight, involved in the construction of & "(Hl) , of the (k")th

nonnegative point of :,(1 Vif k> 0, the (1 — k")th negative point of & ”( Vif K/ < 0.

Notice that in this discussion, for all infinite families of real-valued random variables,
we can consider them as single random variables on R’ for a suitable infinite set I: in
this case, the o-algebra taken on R/ is the Borel o-algebra associated to the topology
of the pointwise convergence of the coordinates. All the variables y,, ; y are i.i.d.,
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distributed like 2/8 times a Gamma variable of parameter /2, and independent of
E flo). We can consider the variables

m—1 -1
Zni = supm™ ! m — Z Yok |+ supm ™" m — Z Yk | -
= K'=0 = K'=—m

By classical tail estimates of the Gamma variables, or by the law of iterated logarithm,
Zy x < oo almost surely, and since its law does not depend on n and k, (Z,, x)n>1k>0
is a tight family of random variables.

Hence, (Z, := (Znx)k>0)n>1 is a tight family of random variables on RNo,
endowed with the o-algebra generated by the sets {(zx)k>0.20 € Ao,21 €
Ay, ...,zp e Ap}for p>0and A; € B(R).

Let us go back to our subsequence of (Eﬁ,k))kzo which converges in law. If we join
(Vn.k.kDk=0.k'ez, Yn and Z,, we still get a tight family of probability measures on a
suitable probability space. Hence, we can find a sub-subsequence for which the fam-
ily of random variables ((E,(lk))kzo, (Vn.k k' k=0.k'eZ> Yn, Zy) converges in law, and
a fortiori (ESZO), (Vn.k kk>0.k'eZ> Yn, Zy) converges in law. We can now apply Sko-
rokhod representation theorem (see [4, Theorem 6.7]). Indeed, the random variables
take values in the product space M(R x Ny) x R for a suitable countable set I. The
space R/ is separable since we consider the topology of pointwise convergence. The
space of probability measures on the separable metric space R x Ny, endowed with the
topology of the weak convergence, is separable. We deduce that it is also the case for
the space of finite measures on R x Ny, after multiplying the probability measures of a
dense sequence by all positive rational numbers. Since the finite measures on R x Ny
are dense in the space of locally finite measures on R x Ny, for the topology of locally
weak convergence (because the test functions have compact support), we deduce that
MR x Np) is a separable space. By Skorokhod representation theorem, the family

of random variables (E,SO), (Vn.k.kk=0.k'eZ> Yn, Z,) has the same law as some family

En(O), (J/,i « K k=0.k'€Z» Y,. Z)) which converges almost surely along the same sub-

subsequence as the one for which the family ((E,gk))kzo, Vnk k)k>0.k'eZs Yns Zn)

’
converges in law. Note that ¥, is function of En(o) and Z, is function of the weights

’
Yo i - Since we know that En(o) converges in law to a Sineg process, its almost sure
limit is a simple point measure.
From the boundedness of Y, along our sub-subsequence, and by Proposition 16,

we deduce that the part of Theorem 21 concerning En(o) is satisfied, with

h= lim lim A,
{—oon—>o0

for

B, = f Yane (Bgm+ —2 ).
' (—00,—£]U[L,00) A Vné — E?)
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Indeed, the convergence of & ( toa Sineg process E g O gives (15). Moreover,

EO(—t,0]) = 0(1 + £+ Y. (1 + 0% = 0Y.(1 + &)

by the boundedness of the semi-circle density and the definition of ¥,. We easily
deduce (16) for any @ € (0, 1) (with 7, decaying like £~%). From now, we choose «
such that 0 < o < 49/51.

The integral involved in the definition of /,, ¢ can be written as the sum of an integral
with respect to the semi-circle distribution and an integral w1th respecttod & = ( ) , Where

(O) is the signed measure involved in the definition of Y,

o / b
2.2 (a, b)) = 8V (a, b)) - Nye ([Eﬁ + ﬁ Evn+ (4E2>D .
n — n —

The integral with respect to the semi-circle distribution tends to A, when ' — oo,
which itself tends to & when n — oo and then £ — oo. The integral with respect

todE, 2, can be transformed via an integration by part, as follows. If we restrict the
integral to A > 0, we get

/ (0) = (0)
/ 1<k <€)z [ (10, A])} _fﬁ 0.2
R A A ' ¢ A2

Since unO) ([0, A]) is dominated by (1 + 2)3/* because of the boundedness of Y, we
can let ¢’ — oo and we get the limit

=) o 0o =/(0)
g, ([0, 2] _/ g, ([0, 2] n
A , ’ A2

From (15) and dominated convergence, due to the fact that ¥, is bounded along the
subsequence we consider, we get that the last expression converges to

='(0) *° 0o F'(0)
A , p A

when

~/ / )\’
Z 10,21 = 2©@[0, 4] — lim Ny, ([E\/ﬁ EVn+ ———=
’ ’ n—>o00 n(4—E2)
, A
=2©[0,2] - 7
T
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Notice that there is no problem of discontinuity for the bracket at £, because we take
limits for ¢ outside the support of E (). Now, it is clear that (53) tends to zero when
£ — oo. Similarly

/ 1(—¢ <A< —E)di(o)
R A "

tends to zero, after taking successive limits £/ — oo, n — 00, £ — 00. We then
deduce (17) and (18) for E/n(o) by adding the limits of the integral with respect to the
semi-circle distribution and the integral with respect to d & z ( ) For 2'©, the method
is the same: we use Proposition 16 in order to estimate the pomt counting of the Sineg
process, and we replace the semi-circle distribution by 1/27 times the Lebesgue
measure, which ensures the vanishing limit in (18).

We can now compute & explicitly. We have:

2 " E+(%/(/A=E7)) 5
stc (E«/E—i- \/nM.—_iEz)) ZEd '/; ,/(4—x )+dx

0]

[ (5 ()] o

+

If we do a change of variable A = un+/4 — EZ, we get

= | L Ju-
’ (—00,— €/ (nVA—ED) U6/ (n/a—E?),00) 27 /4 — E2 1%

Taking n — oo, we get a quantity independent of ¢, given by

1 / dy
e —— 4_ 2)
2m/4—E2/R Gy TTE

the integral in the neighborhood of E being understood as a principal value. From the
value of the Stieltjes transform of the semi-circle law, we deduce

E
24— E?

From the boundedness of Z’ "o we deduce that the part of Theorem 21 concerning the
weights is also satisfied for &’ = 0.51, since by the assumption 0 < o < 49/51 made
before, we have 0 < o/(1 + ) < 1.

Finally, in this theorem, it is almost surely possible to take 1* = 0, by the absolutely
continuity of the densities of the ensembles which are considered.

h=—

All the assumptions of the theorem are satisfied. If we denote by A/n(o) the mea-

='(0)

sure constructed from E, "~ and the weights y, ., (k" € 7Z), and A'© the measure
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constructed from the a.s. limits of these points and weights, we deduce that for an
independent standard Gaussian variable g(?, the function

1 ,
I — dA,O (),
—Z

/
V4 — E? A
and then also the function

0
_ E g( ) Z _/ dA (0)()\)’
V4 = E? \/n(4 E2) n(4—E?) A—z "

converges uniformly on compact sets, for the topology of the Riemann sphere given
in Theorem 21, to the function

_E [ L gaou - E___ / L in o0
V4 — E? A—z VA E? A—z '

T =

As in the proof of Theorem 21, we deduce that the point process & ( ) given by

E g©® z
- ~ - dA® () =0,
«/4—E2+\/n(4—E2) n(4— E?) //\—z w3

locally weakly converges to the point process g given by

1 , E
lim dAN OG0 = —

t—oo Jil_g A —2 2J4— E2

The points of & ( ) and satisfy the assumptions of Theorem 21, since they interlace
with those of un( ). It is also the same for the weights y; | ,, (k" € Z), by the bounded-
ness of Z/,. We then deduce that for an independent Gaussian variable ¢, the point
process un( ) given by

E g z
— + —
VA-E?  J/n@—E?) n(-E?

1 /
- dAP ) =0
[ aaa
locally weakly converges to the process & E® given by

1 ,
lim —dA D) = -

E
t—>oo Ji—gogh—2 2J4—E?’

where A, is given by &, and the weights V1 and A'D are given by their limits.

We can then iterate the construction, which gives a family of point processes & ( ) (k>
0), converging to & "®) From the way we do this construction, we check that (un k))k>0
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has the same law as (& f,k)) k>0, and that E'(® has the same law as the generalized bead

process introduced in the present paper (with level lines at —E /2+/4 — EZ). Hence,

any subsequence of ((E,(flk))kzo)nzl converging in law has a sub-subsequence tending
in law to the generalized bead process. By tightness, we deduce the convergence of the

whole sequence ((E Slk)) k>0)n>1. This gives the first part of the theorem, after doubling
the weights and the value of . The second part is deduced by using the convergence
of the GUE minors towards the bead process introduced by Boutillier, proven in [1].
The factor 2 is due to the fact that the average density of points is 1/7 in [6] and
1/27 here. The value of the parameter y in [6] (a in [1]) corresponds to E /2 (the bulk
corresponds to the interval (—1, 1) in [1] and to (—2, 2) in the present paper). We then
have

and finally

]
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